PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O
QUARTERLY STATEMENT

As of March 31, 2019
of the Condition and Affairs of the

AFFILIATED FM INSURANCE COMPANY

NAIC Group Code.....0065, 0065 NAIC Company Code..... 10014 Employer's ID Number..... 05-0254496
(Current Period) (Prior Period)

Organized under the Laws of Rl
Incorporated/Organized..... May 6, 1949
Statutory Home Office

State of Domicile or Port of Entry RI Country of Domicile  US

Commenced Business..... June 1, 1950

270 Central Avenue .. Johnston .. Rl .. US .. 02919-4949
(Street and Number) (City or Town, State, Country and Zip Code)

270 Central Avenue .. Johnston .. Rl .. US .. 02919-4949
(Street and Number) (City or Town, State, Country and Zip Code)

P.O. Box 7500 .. Johnston .. RI .. US .. 02919-0750
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

270 Central Avenue .. Johnston .. Rl .. US .. 02919-4949
(Street and Number) (City or Town, State, Country and Zip Code)

www.fmglobal.com

401-275-3000
(Area Code) (Telephone Number)

Main Administrative Office

Mail Address

401-275-3000
(Area Code) (Telephone Number)

Primary Location of Books and Records

Internet Web Site Address

Statutory Statement Contact 401-415-1559

Jeffrey Black

(Name) (Area Code) (Telephone Number) (Extension)
jeffrey.black@fmglobal.com 401-946-8306
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title

Chairman & Chief Executive Officer
Vice President & Controller

1. Thomas Alan Lawson
3. Theresa Ann Molloy

Senior Vice President & Secretary
Vice President & Treasurer

2. Jonathan Irving Mishara
4. Denise Anastasia Hebert

OTHER

Kevin Scott Ingram
Christopher  Johnson
Jonathan Irving Mishara
Deanna Ruth Fidler

Executive Vice President
Executive Vice President
Senior Vice President
Senior Vice President

Executive Vice President
Executive Vice President
Senior Vice President

Executive Vice President

Bret Nils Ahnell
Malcolm Craig Roberts
Sanjay Chawla
Michael Robert Turner

DIRECTORS OR TRUSTEES
Frank Thomas Connor Colin Richard Day Daniel Lee Knotts Thomas Alan Lawson
John Anderson Luke Jr Gracia Catherine Martore Christine Mary McCarthy Stuart Blain Parker
Israel Ruiz Michel Giannuzzi Glenn Rodney Landau David Thomas Walton
State of........ Rhode Island
County of..... Providence

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature)
Theresa Ann Molloy

(Signature)
Jonathan Irving Mishara

(Signature)
Thomas Alan Lawson

1. (Printed Name)
Chairman & Chief Executive Officer

2. (Printed Name)
Senior Vice President & Secretary

3. (Printed Name)
Vice President & Controller

(Tite)

Subscribed and sworn to before me
This 10th day of May 2019

(Title) (Title)

a. Is this an original filing? Yes [X] No [ ]

b. Ifno: 1. State the amendment number

John A. Soares Il Notary Public
Expires July 5, 2021

2. Date filed
3. Number of pages attached




Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ottt | anreseennis 1,726,559,038 | ..o | e 1,726,559,038 | ............. 1,629,263,887
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 1,189,958,545 | ... | e 1,189,958,545 | ............. 1,067,658,842
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....80,179,997), cash equivalents ($.....198,503,504)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 278,683,507 | ..oveeeveveeeeieeeneeieeeenens | eveerevernienas 278,683,501 | ...coevvveee. 322,646,328
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. ReCeivables fOr SECUMHIES. .......c.cvuuriuiiiiiieiisirirs e | ersessseensenees 14,596,488 | ..o | e 14,596,488 | ....coovvvvvreriinn 16,999
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 25,947,053 | ..o | e 25,947,053 | oo 38,740,220
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cccirreeicnieieesisieesseseeisiens | cvreeeinnens 3,235,744,625 | ..o (1 [ I 3,235,744,625 | ............. 3,058,326,276
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 140,401,500 | .ovovrvrrerierrnns 5,130,828 | ...cccocvvrrne. 135,270,672 | oovvvrevrrne 147,347,961
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 57,579,343 | ..o | e, 57,579,343 | .....co....... 239,804,397
16.2 Funds held by or deposited with reinsured COMPANIES.............ccevrvererereresiereeieieens | eveieereeenns 15,621,377 | oveeeeeeeeeeeeeeeeeeens | ceereierenieiinns 15,621,377 | oo 913,398
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable Or 0N AEPOSIL............cccviuieiieeiiiieie e | eeresesssessesse e 44,190 | | e 44,190 | oo 52,896
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 T
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeeseeseenes | ererisiesienans 22,634,906 | .ovooereicisiecsinias [\ 22,634,906 | .ooovovrrinn 62,126,521
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereieiiesissesesssseeeesssessssessssessssssessssesssnsnns | seesssessenn 3,485,646,850 | .....ocvvveernnnee 5,130,828 | ............. 3,480,516,022 | ............. 3,520,740,945
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......cuuveiererircrrereeeeseseseeessesssstssssssssssessessssssessessssssessasssssssssessessnns | sssessessnnes 3,485,646,850 | .....ocovvveinnnen 5,130,828 | ............. 3,480,516,022 | ............. 3,520,740,945

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Equities and deposits in pools and asSOCIAtIONS..............ccevevireieieieisieeseiee e | eerevesesessesans 1,000,000 | ..ooeieieeeiecceeeeeeeees | s 1,000,000 | .cccvercrennee. 1,000,000
2502. Cash ClEaring @CCOUNLS.........c..cviviiveieieieieie ittt ssbe st st sassens | sssessessssensenas 20,096,028 | .....ooeviereiereeeeieeis | e 20,096,028 | .......cccooveee 60,086,534
2503. Accounts receivable state tax refunds...........c.c.ocucrierereiisserreeeeiesienes | e 1,538,878 | ..o [ e 1,538,878 | ..o 1,039,987
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmueneresseresscsssensssssesssenes | corensssseesaes 22,634,906 | ..o 0 | i 22,634,906 | ...cooovevrennc 62,126,521




Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....90,938,988)..........cc.cocuvrrerreeerriieiesisessss st sses s ss s s ssss s sses s saesssssenssssessnns | eesiessesssssenseesennes 747,078,020 | .ovcvevceereind 819,740,310
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES..........cu et sssssssesssesess | seteeseensssssessesssssssees 5,746,627 | ..o 460,426
3. LOSS QQUSIMENE EXPENSES......cocviiriieiiecteiiseie sttt ettt s b s b s bbb s s s bbb st s bbbt st s s et bannes | ebesseterensesesanntenns 78,219,540 | oo 79,125,883
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ..o sesseseesstsesseens | seseessesessessssssesssssssssessassssssnssass | sessessassssssessassssssssesssssessessesens
5. Other expenses (excluding taxes, ICENSES NG fEES).........cvururrrrrerreriiineire et ssess s ssessessssssessesssnens | sessssessesssssessessnsssessns 293,200 | .oveveereeeieieeieieas 360,712
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvurerererrirnrerririrneireisesesssessesesseseseeessesssssssss | cossesessesssssssssessesens 3,834,846 | ..o 7,550,596
7.1 Current federal and foreign income taxes (including $ 39,695,373 19,831,091
7.2 Net deferred tax HADIIILY. .............cciiiveiciciecee ettt bbbt naens | ebsessnsessesaesensenaenas 57,958,854 | ..oooeveveeere 35,345,854
8. Borrowed money §.......... 0 and interest thereon §.......... L0 OO BT
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....51,576,541 and including
warranty reserves of $.......... 0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act)..........cccccueevieviciiicecieeseeeeeenies | oo 360,280,045 | ..ocvevieireins 398,557,612
10, AQVANCE PIEMIUM.....ovieiriiieiseisetsieiseiseesssesseeses st sse e st ssebse s s st s s st s s b a s bs et s ek s st s s s s entessesntnns | antessessssssessessesnnsassesas 18,034 | .o
11.  Dividends declared and unpaid:
1111 SEOCKNOIABTS. .. ...t | e bR e bbbt | Heseni bRt
11,2 POICYNOIAETS. ..ottt bbbt bbb s e aebnes
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company UNder rEINSUFANCE TrEALES............eureiuriirirriciece ettt enesees | 2tessessstessesesssessessessssansessesntes | nebssessessesnsssssessessntessessesssasses
14.  Amounts withheld or retained by company for 8CCOUNt Of OthEIS..........ccvuiiueieeiciiee e ssaesens | evsssssessesessesssseesensand 699,358 | .o 508,930
15.  Remittances and items NOL AlOCAIEA.............cccueiieiiicicece ettt en s nsesns | sesebessssesessnsesesntenas 1,159,628 | ..cvovvieece 1,782,856
16.  Provision for reinsurance (including §.......... 0 CEIEITIBA). .. vttt snanas | sreseesnsesaen et tenan 3,573,800 | .ooovvererercreiieins 3,573,800
17.  Net adjustments in assets and liabilities due to foreign EXChaNge ratES...........c.ccuiveicverieieeeeeee ettt | evrassaese s seseenes 117,378,245 | ..., 123,633,321
18, DIaAftS OUESTANGING. ... v veeeiriecicicies ettt s s st s s et | aessessestens e sses s st e b s est e st sentes | Hressentantses st sttt nen
19.  Payable to parent, subsidiaries and affllates.............cceeiiueiiiceisecee et | evssesaes st snaees 79,395,603 | ...ooovereieinns 164,470,929
20, DEIIVALIVES........ ettt s ettt a bbb s R bR RS AR R bR AR bR AR ARt st b s Rt et s es s ntetes | Shesseaetesetetessese st aesebessetesesntess | ebessesesasesesnsetesen et et anaetennteaes
21, PaYabIe fOr SEOUMEES. ......c.cvuveeieieiieiecietete ettt sttt sa bbb bbb ss s stensesanas | suessesssssssessessnsenseses 9,782,365 | ...ovveeeeeeeeeeeeeeeeeeeeer s
22, Payable for SECUMHIES IENGING.........c.cvueveiciiecieeicetece ettt sttt st s ssnsessesans | seesssesssssssssssssanens 25,947,053 | ..o 38,740,220
23.  Liability for amounts held Under UNINSUFEM PIANS...........c.ruriuiurerireereeeieeieeese et ssesee et st ss e ess s sse st ensees | fessessessssssessessassssssessessasssnssesss | sesesssssensssassnssssssessassssssnssassans
24. Capital notes §......... 0 and interest thereon §.......... 0P DO O PTOTT
25.  Aggregate Write-inS fOr lIADIIES. ...........overureieeece ettt sttt essenta | snssessensansssessnssnene 33,222,055 | .ovieinininiians 50,458,817
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........ovuriierrereinrirrieee s sseesseesesesssnses | seeeesessesssseeees 1,669,269,396 | ....cccovvvrerene 1,854,008,074
27.  Protected cell liabilities
28.  Total liabilities (LINES 26 @NA 27).........c.riueeereieiereereireeereteesseseees e as s ssses st s st ss sttt sse st ens e ssess st asssessentensns | sesssssssssssssssnees 1,669,269,396 | ..ovvriininnenns 1,854,008,074
29.  Aggregate write-ins for SPECial SUMPIUS FUNGS..........c.cviviveieiciccc ettt s bbb sssessesssns | ssssssessessssessessessesssssssessssenea 0 | oo 0
30, COMMON CAPHAI STOCK........vuiieieiiiieitcicte ettt bbbt bbbt ss et essesanns | suessesssessesses st ensenas 4,000,000 | ..ooovereericieia 4,000,000
31, Preferred Capital SLOCK..........c.cveieviieiicieieisic ettt sttt bbbt nas | saessesnsenaen et entenas 7,250,000 | .ovovvreeieieieiieine 7,250,000
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccvciiiiiiiciciise et sssesesns | oeesessesses s sesses e sssssssessssnee 0 | oo 0
33, SUMIUS NOLES......oveiiieitcict ettt bt s bbb b ettt s e s ettt b st ensessesas | ebsessnsestesses st enses bt n s ssesntens | sbebenses et et s sttt n e
34, Gross paid in and CONHDULEA SUMPIUS.........ccvueiuiviieieiciesie ettt sttt n st bessensenas | sresessessesssansessens 270,210,661 | ..covevvererirerine 270,210,661
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuivieieeisciiiesieie ittt bbbt bt et s st ensensenas | ebsesssssnsessesnsas 1,529,785,965 | ....cooovverirnn 1,385,272,210
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt nse e | sesebs et s et s et betent | Setentestes et e s et a et tenis
36.2 ... 0.000 shares preferred (value included in Line 31 §......... 0) vttt ntens | ebsersntens st st es st tsntensenensntans | crsstenses et st s sttt n bt st en e
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........c.vueirevruiiriieieiriissieseisiesseseisissse et sssesse s ssssessesssssssessess | sssesssssssessessnsas 1,811,246,626 | ...ccooovverevrnnan 1,666,732,871
38, Totals (PAge 2, LiNE 28, COL. 3)....ucuuiuueiuieeieiieiineireiieissetseessese bbbttt | febaensentesineniees 3,480,516,022 | .....ocvvvrrinnes 3,520,740,945
DETAILS OF WRITE-INS
2501, MisCellaneous aCCOUNES PAYADIE...........ciuiueireiiiiieie ettt bbbttt bbb n s ssenas | ebsessnsensessesnsensenes 24,829,361 | .ovovrerereirieinn 42,066,123
2502. Deferred ceding commissions 8,392,694 | ...oovviee 8,392,694
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)

Qo3




Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY

STATEMENT OF INCOME

. Loss adjustment expenses incurred.....
. Other underwriting expenses incurred.............

. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

o N Ok~ W

11. Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $

13. Finance and service charges not included in premiums
14. Aggregate write-ins for miscellaneous income

16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and

18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and

CAPITAL AND SURPLUS ACCOUNT

23. Net transfers (to) from Protected Cell accounts............ccooovvvcvviercreereinnnnes
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....19,706,000...
25. Change in net unrealized foreign exchange capital gain (l0ss)................

28. Change in provision for reinsurance.

30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting principles.
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

33. Surplus adjustments:
331 Paid Nt
33.2 Transferred to capital (Stock Dividend)...

34. Net remittances from or (to) Home Office
35. Dividends to stockholders

37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........c.ccvvvveiererrierieieeieieees

1 3
Current Year Prior Year Ended
to Date December 31
UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct.............. (WIIEN $..... 177,897,297 ..ot sassaaenes | svensseessans 217,450,553 |..............205,097,998 | .............. 867,169,225
1.2 Assumed........ (WIIttEN $.....9,498,004)........ooeeveeeeeeeeeee et ssss s s st sess s st st esssssnssanens | eessessessnsanres 9,708,285 | ..................9,387,293 | ................ 38,799,002
1.3 Ceded v (written $ 119,425,345 |.. 473,334,103
14 Net.....oone. (written $ 107,733,493 | ..............103,357,628 | .............. 432,634,124
DEDUCTIONS:

2. Losses incurred (current accident year $.....72,078,897):
2.1 DIFBCL. .ttt sttt sttt | errentenseees 150,341,000 | ..............124,433,388 | ........... 1,000,081,922
2.2 Assumed 14,423,188
2.3 CBUBH. ..ottt bttt | diesientesenes 93,454,756 | ...............51,462,949 | .............. 597,505,996
2ANBL. ...t ettt s sttt a s seen s tn s saentnsnns | sevaessensensan 61,143,145 | ................73,130,922 | .............. 416,999,114

17,170,273
125,039,880

9. Netinvestment iNCOME BAMEA.............ccccuiveieeiciiee ettt bbb
10. Net realized capital gains (losses) less capital gains tax of $.....9,725,000............ccovrvrerrererimrerrererensisessssesessnseens

............... 18,361,016
............... 36,583,729

................ 61,753,130
.............. 145,134,531

............... 54,944,745

.............. 206,887,661

..................... 744,682

15. Total other income (LINES 12 thrOUGN 14)........cueieiiieriesee sttt sttt eses

..................... 740,621

foreign INCOME taxes (LINES 8 + 11+ 15). ...ttt
17. Dividends t0 POCYNOIAETS..........cvucviieieiiciieisiie et bbbttt

............... 66,714,794
.................... 125,422

................ 81,053,139
..................... 499,363

foreign income taxes (LiNe 16 MINUS LINE 17).....cc.cviiirieiiieiesee ettt
19. Federal and foreign iNCOME taXES INCUITEM. .........ovrurrrrrerrerrirnireseeeesessesessessssssessessssssesssssssssssessenssessessessssssessessssans

............... 66,589,372
................. 2,763,710

................ 80,553,776
............... (10,361,197)

20. Netincome (Line 18 minUS LiN€ 19) (10 LINE 22)......c.eviiiierieieiiiesieieeississie e isssese sttt sssessns

............... 63,825,662

................ 90,914,973

21. Surplus as regards policyholders, DECEMDET 31 PHiOr YEA........cvuuewerrerrirrereireiseesreeeessessessesessesssessessessssssesssssesenns
22. Netincome (from LINE 20)........eceurrieiereieieieieisissieseissies st ss st et es s sessessesssssnsanse

26. Change in net deferred INCOME TAX.........cceiieiiiceieice ettt bbb e ebns
27. Change in NONAAMIEA @SSEES.......vurerruurirererisresee ettt sttt sttt

29. Change iN SUPIUS MOLES.......ceuuuieiecireireieieise e is ettt st s bbbt b bbbt

32.3 Transferred t0 SUIPIUS.........c.cviveieeiciciite ettt bbbt bbbt

33.3 Transferred from CaAPIAL.......c.cceieieieiieiecse ettt

36. ChaNgE iN trEASUNY STOCK.......u.rvurvereresriseiierisrieiiessss ettt sttt ettt

1,666,732,871
............... 63,825,662
.. 74,131,952 |...
...... 9,067,983 |...
(2,908,000)
.................... 396,158

........... 1,779,872,466
................ 90,914,973
....(199,379,277)

....(7,502,537)
.................. 4,362,146

..(507,500)

............................... 0 [EPOO RO |
144,513,755 |... ....(113,139,595)
........... 1,811,246,626 v 1,666,732,871

DETAILS OF WRITE-INS

0501.
0502.
0503.

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

0598. Summary of remaining write-ins for Line 5 from oVerflow Page.........cccveurerierirenineireeieesesessessissseeeeesseeseeens

1401. Miscellaneous iNCOME.............ccueveveereueesieerciersieenenas
1402. Balances recovered .................

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

1403. (LOSS) ain ON fOrEIGN EXChANGE. .....ceurvurerirerrireiseiscesee st ssses st sss st sttt nen
1498. Summary of remaining write-ins for Line 14 from oVerflow Page...........coeueiirinersnieeesse s

3701.
3702.
3703.

3798. Summary of remaining write-ins for Line 37 from overflow page.

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE).......cccuieiiiicriiiieiicicseetessi ettt ebe b nssaennaees
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Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 77,042,744 87,770,220 | ..ovvvvrren 444,469,846
2. Netinvestmentincome.... ..20,670,891 17,758,845 ..135,909,189
3. MISCEIIANEOUS INCOME.......oiuiviiicieicicieisie sttt sttt b st s s s s se st s s sese s s ns et nseses s nsesns | sretesessnsessnsnsesens (64,002) 346,513 | oo 740,621
4. Total (LINES 1 TOUGN 3)....uuieeiieeiieiie bbbttt | ansisnsinsiaes 97,649,633 | ...ccvvvunne. 105,875,578 | ....ccoouue. 581,119,656
5. Benefit and 10SS related PAYMENLS...........ccoiuieviicicieeicecteee ettt saesennas | svsessesinsaneas (60,898,946) | ............... 192,037,105 | ............... 465,956,928
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvurieieiiiiieieieiiiens | verereisisseisiessssesesnns | eovsssssssessesssssssesesnssssens | sinssesesssssssssessssssesesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........co.rverrerirreenrireincnriresse e esessesssseeenns | rneseessssnnens 39,437,197 | oo 40,675,333 | .ovviiene 126,425,489
8. Dividends paid t0 POICYNOIAETS. .......cuirieireiiiiieie sttt sttt ns s ants | stessessssastessessnes 100,728 | oo 98,533 | v 488,776
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)......c.vererrerrurrrereernes | cormerersnessenss (7,375,572) 6,976,774 | .o (12,056,871)
10, Total (LINES 5 HIOUGN 9)....couiiuuiiireiieeiieeieeiee ettt | besntsntanneas (28,736,593) | ..ovvvrrenne 239,787,745 | .ovvvrnne 580,814,322
11, Net cash from operations (Line 4 MiNUS LINE 10).........ccerurrrrrerrueereeeeieesensieesssesesessessseesessessssssssesssssssssessessssssesseses | sessessssasene 126,386,226 | .............. (133,912,167) | <voverevereeereenas 305,334
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds ....171,854,289 84,132,559 337,251,059
12.2 Stocks 162,748,581 140,518,660 .579,064,667
12.3 Mortgage loans
124 REAIESIAIE. ...ttt s bR E £ RS E SRR RE e Re R R st | 4eRResE et e Rt ee b et et s et s entntns | Hetsestent st essen st et ent st | Sfeeteeies i sttt
12,5 Other INVESIE @SSELS......cuuurvueciiciiciiricrie ittt | ebstbs ettt ssensn | nesbsesbsess bbb nies | wbsentaenbsenb bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............cccueevieevceeeieecsieis | e 27,631 | v, (13,532) | cvvevererrerereiiaas (7,784)
12.7  MISCEIIANEOUS PrOCEEUS.........c..vucvreircreiiieie ettt sttt b b ss b s s s s st snsenenns | ssbesensesessnsens 9,782,365 | ..o 8,729,699 | ..o
12.8 Total investment proceeds (LINES 12.1 10 12.7)....cucvcuieiieiiiireeeeeee st ssessnsenis | evnsssenans 344,412,866 | ............... 233,367,386 | ............... 916,307,942
13.  Cost of investments acquired (long-term only):
131 BOMAS. ...ttt | senntnetnnes 269,810,544 | ... 113,636,079 | ....ccvvenve. 605,939,486
13,2 SHOCKS. ..ouveuiieiecie ettt | seessnssnnes 145217513 | ..o 141,541,815 | oo 355,677,210
13,3 MOMGAGE I0BNS........vuiviiiieiieieteiie ettt bbbt bbb s sttt enses b sensansens | sbessessessnsntessessssensassessnss | stessssssessesnsssssssessessnsense | estessessesssessessessnsentesnsan
134 REAIESIALE. ... et n et ss et tents | senetenseseteete s et eenenrenne | sresetasteesenetesaesnen e nntenne | eetesseseaet st
13.5  OFNEI INVESIEA @SSELS.........cveieieuiiiieei bbbttt | Hebsebb et bbbt bbbt ntnes | Heesentetb et en et s eb e eni st | sbebesses b e bbbt
13.6 Miscellaneous applications 14,579,489 4,534,880 | ..o 16,999
13.7 Total investments acquired (Lines 13.1 to 13.6)....... ....429,607,546 259,712,774 | o 961,633,695
14.  Netincrease or (decrease) in contract [0anS AN PrEMIUM NOES...........vuurerurrerernererereieesesssesresssesssseesessessssssessessnes | sesessssssessessssssessessessnssnss | sessessnsssssssssessasssssessassns | sesssssssssessssssssessassnssessas
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)........cccoeuriviiieienisreeisssiesessssssssssssessessssnnes | soesesssssnes (85,194,680) | .....cvvvveen (26,345,388) | ....evvevvvnn (45,325,753)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPIAI NOES.......cvcviiecicicecte et bbb s st s s seaens | sbessebessesessssssesasstesessnsess | evessesessssesessssesessnsesessnnes | sbesesssesssssessssesesssssesnes
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other INSUrANCE IADIIIHIES............cruurrureriririircirrienereieeneireiees | ceeresiseesesssesseessessssseeees | reeessesssssessesssssssessanens | stessssssessessasssessasssssnssenes
16.5  DIVIAENAS 10 STOCKNOIAETS.........vrveiirircrieiiei ittt | sebsessnt st ntenies | frttseniessnebess s st senienis | essesteeensesensens 507,500
16.6  Other cash provided (BPPHEA).........cuuruurierierieeiieieseieeeee ettt | erbsensssssnnes [CRAEIRY )] — 149,215,376 | .o 173,501,258
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.ccccvvvunvnes (85,154,373) | ... 149,215,376 | ..o 172,993,758
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevvevvens | coererriinnnas (43,962,827) | ...cvvvnne (11,042,179) | ..ocvvvnee. 127,973,339
19. Cash, cash equivalents and short-term investments:
191 BEGINMING Of YN ....euieuriieireireise ettt ettt ssbins | cbsestnstnees 322,646,328 | ............... 194,672,989 | ... 194,672,989
19.2  End of period (LiNe 18 PIUS LINE 19.1)......cuiiierieiieineisieissstsesstsee s st sessesssssssssesssssssssessesssssssssessensss | sssessessessans 278,683,501 | ..covvvnenes 183,630,810 | .covvvuvnee. 322,646,328
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ittt E R E e E R4S E LR E LR R R Rt et ent et | sebtenhteentsent st nt st enbene | Hrensienntenst st st ennt st nnts | enbsent ettt
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Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Affiliated FM Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed
or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance
with the National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or
permitted by the Rhode Island Division of Insurance.

The Company applies paragraph 5(a) of SSAP 23, rather than paragraph 5(b) of SSAP 23, with respect to the methodology applied in translating the
Company’s Canadian branch to USD. This is consistent with the methodology used in prior years, and a permitted practice has been approved by the State of
Rhode Island. The total adjustment to convert the balance sheet to USD is $117,378,245, which appears on line 17 — “Net adjustment in assets and liabilities
due to foreign exchange rates", on page 3 - "Liabilities" of the March 2019 quarterly statement. There is no net impact on surplus, and the effect on 2019 net
income would be an increase to net income in the amount of $1,996,663 (which would be offset by a corresponding decrease to surplus).

SSAP
#

FIS
Page

FIS
Line #

Current Year to Date

2018

NET INCOME

(1)

The Company state basis
(Page 4, Line 20, Columns 1 & 3)

XXX

XXX

XXX

63,825,662

2l

90,914,973

()

State Prescribed Practice that are an increase/(decrease) from NAIC
SAP

(3)

State Permitted Practice that are an increase/(decrease) from NAIC
SAP

Application of SSAP 23 regarding translating the Canadian branch to
usb

23

17

(1,966,663)

-

(22,975,012)

(4)

NAICSAP (1-2-3=4)

XXX

XXX

XXX

65,792,325

<+

113,889,985

SURPLUS

(5)

The Company state basis
(Page 3, line 37, Columns 1 & 2)

XXX

XXX

XXX

1,811,246,626

R

1,666,732,871

(6)

State Prescribed Practice that are an increase/(decrease) from NAIC
SAP

(7)

State Permitted Practice that are an increase/(decrease) from NAIC
SAP

(8)

NAICSAP (5-6-7=8)

XXX

XXX

XXX

1,811,246,626

R

1,666,732,871

B. Use of Estimates
No significant changes.
C. Accounting Policy

(1)
()

No significant changes.

Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of

whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)-(5)

No significant changes.

(6)

Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued at
either amortized value or fair value, depending on many factors including: type of underlying collateral, whether modeled by NAIC vendor, whether rated
(by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized value

to fair value.

(7)-(13)

No significant changes.

D. Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.
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Statement for March 31, 2019 of the AFFIL'ATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

Debt Restructuring

No significant changes.

Reverse Mortgages

No significant changes.

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 66,916
2. 12 Months or Longer $ 1,074,234
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 10,711,233
2. 12 Months or Longer $ 138,355,126

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are
primarily attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are
other-than temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

()

(5)

Policies Requiring Collateral

No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a. Aggregate Amount of Cash Collateral Received
No significant changes.

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 25,947,053

c. Information About Sources and Uses of Collateral
No significant changes.

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment
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statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a. Aggregate Amount of Cash Collateral Reinvested
Note 5 - Investments (continued from preceding page)

No significant changes.
b. Explanation of Additional Sources of Liquidity for Maturity Date Mismatches
No significant changes.
(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
No significant changes.
(7) Collateral for Securities Lending Transactions that Extend Beyond One Year From the Reporting Date
No significant changes.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any
significant change)

Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits (LIHTC)

Not applicable.

L. Restricted Assets
No significant changes.
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. Structured Notes
Not applicable.
P. 5GI* Securities
Not applicable.
Q Short Sales
Not applicable.
R. Prepayment Penalty and Acceleration Fees

No significant changes.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.

Note 7 — Investment Income

No significant changes.

Note 8 — Derivative Instruments
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statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not applicable.
Note 9 — Income Taxes

No significant changes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
Note 11 - Debt
A Debt Including Capital Notes
Not applicable.
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
1)-0)
No significant changes.
(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(5)-(21)
No significant changes.
B. Description of Investment Policies
Not applicable.
C. Fair Value of Plan Assets
Not applicable.
D. Rate of Return Assumptions
Not applicable.
E. Defined Contribution Plans
No significant changes.
F. Multiemployer Plans

Not applicable.

G. Consolidated/Holding Company Plans
No significant changes.
H. Postemployment Benefits and Compensated Absences

Not applicable.
Impact of Medicare Modemization Act on Postretirement Benefits
Not applicable.
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 — Leases
Not applicable.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
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Statement for March 31, 2019 of the AFFIL'ATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales (required NAIC disclosure regardless of whether
there is any significant change)

Not applicable.
(5) Transfers of Financial Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfers of Receivables with Recourse
Not applicable.
(7) Repurchase Agreements
Not applicable.
C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.

Note 20 — Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)

Fair Value Measurements
1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested
assets as carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ - |$ 3,015,000 |$ - 18 - |$ 3,015,000
Common Stocks - Industrial & Miscellaneous $ 997,794,745 |$ -9 - 1% - |$ 997,794,745
Mutual Funds $ 192,163,800 |$ - 1% - I8 - |$ 192,163,800
Money Market Funds $ - 19 - 1% - |$ 198,503,504 |$ 198,503,504
Total $1,189,958,545 |§ 3,015,000 |$ $ 198,503,504 |$ 1,391,477,049
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Statement for March 31, 2019 of the AFFIL'ATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.

@)

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.
Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

(4)

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Level 3

Quoted prices for identical instruments in active markets

Significant inputs to the valuation model are unobservable

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by
high quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other
relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These
investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances,
the investment security is classified in Level 3. There are no Level 3 investments at reporting date.

Fair Value Disclosures

Not applicable.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

C. Fair Value Level

The table below reflects the fair value and admitted values of all admitted assets and liabilities that are financial instruments. The fair values are also
categorized into the three-level fair value hierarchy as described in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,750,478,352 |$1,726,559,038 |$ - |$1,726,559,038 |$ $ - |9 -
Common Stocks $1,189,958,545 |$1,189,958,545 |$1,189,958,545 |$ -8 $ - |$
Cash and Cash Equivalents $ 278,683,501 |$ 278,683,501 |$ 80,179,997 |$ - |$ $ 198,503,504 |$
Securities Lending Reinvested
Collateral Assets $ 25947,053 |$ 25947,053 |$ 25947,053 |$ - |$ $ - |$
Total $3,245,067,451 |$3,221,148,137 |$1,296,085,595 |$1,726,559,038 |$ $ 198,503,504 |$
D. Not Practicable to Estimate Fair Value

Not applicable.

E. NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high
quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

Note 21 — Other ltems

Not applicable.

Note 22 — Events Subsequent
No significant changes.

Note 23 - Reinsurance

No significant changes.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
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statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

A-E. Not applicable.
F. Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)

No significant changes.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

No significant changes.

Note 31 - High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not applicable.

Note 33 - Ashestos/Environmental Reserves

No significant changes.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 - Financial Guaranty Insurance

A Financial Guarantee Insurance Contracts
Not applicable.

B. Schedule of Insured Financial Obligations at the End of the Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?

Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

involved?

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2017

1 NAT]

1

2/31/2017

1

2/08/2018

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

QO

(@)
(b)
(c
(d

) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers?

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

Qo7

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]
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10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 25,947,053
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 25,947,053
Total payable for securities lending reported on the liability page: $ 25,947,053
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Services 383 Madison Avenue, New York NY
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Sanjay Chawla SVP, Chief Investment Officer |
Daniel Richards VP, Portfolio Mgr Fixed Income |
Scott Anthony, VP Sector Portfolio Mgr Fixed Income |
Standish Mellon Asset Management U
Blackrock Financial Management Inc U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
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18.1
18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2
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GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10538........... 03-0308160.......... AMERICAN TRIUMVIRATE INSURANCE COMPANY (ATIC).....cevveeereerrerneerereernseneerseseeeseeseeseeens VT UNnauthorized.... [ ..cvveeeeerererens | e
..................... 61-1140366.......... | DRISK INSURANCE INC.......ocosvimrirriininnissessessessesssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssanes | Lasnsnnennses | UNAUENOMZEA. 0ot | vovivvisniisiisiisnissiins [ oressisnssissessnnnes
All Other Insurers
..................... [AA-3191390......... [CASTLE HARBOUR INUSRANCE LIMITED......c....oososomscsossssssosssessesessssssssssssesseses | BMU.osore | UNGUNOMZEG.... [ oo oo
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama 1,711,560 | .ooovvverenes 1,166,118 342,884 374,008 | ..oooovrrrirnn 4,987,515
2. AlasKa.....coniene 612,950 885,982 484,601 12,688,384 | ..o 1,910,102
3. AMiZONa.... 1,702,323 | oo 1,494,743 | ..o 1,720,775 | o 1,114,427 | e 2,928,145 | ..o 4,466,395
4. Arkansas 1,481,450 | oo 1,409,122 143,356 220,615 633,667 | ..ocovererreenne 2,159,650
5. California.......cccccoevreerrcrrcrnee. CA | il | i 28,623,244 | L 24,554,916 19,796,084 ....11,662,763 95,449,306 | ...ovovvenvnns 39,471,162
6. Colorado.......ccocvvererrerrnreneneCO [l | i 1,683,149 | e 2,363,867 | .covrereireris 8,668,872 | ...covvrinnn 4,345,646 | ........ccc..... 16,651,188 | c.ocvvvverinne 7,082,968
7. Connecticut......coovrvrrrrnerreeneen CT | ool | 1,102,831 | e 1,811,918 | oo 301,531 | e 249,605 1,369,810 | v 1,195,417
8. Delaware 520,720 | oo | e 284,569 | ..ooovvevreeiinne 3,245
9. District of Columbia................ DC|...... Lo | e 1,257,438 | oo 1,109,639 | oo 314577 | e 7411 | e 14,354,475 | oo 1,545,107
10, Florida.....cooeveveerereiircienne 8,725,467 3,431,736 29,293,079 | .o 9,392,103
11.  Georgia 10,164,752 1,403,743 18,546,509 | ..ooovvvvrrnnnd 6,639,837
12, Hawaii......ocooerevncneceneen HE Ll | 022,309 | e 14,536 | e [ | reriesiseiesiesssenesessssinens | sonesesssssnessssesssssessenens
13, 1daho....ceeeeeeeeerereeeed D L | 362,341 | 335411 | (23,275) 143,841 669,796 | ..ovoverreeerenes 462,245
14. llinois... . ...8,667,932 5,601,731 ..6,546,131 ..73,300,132 ...61,796,462
15, Indiana.......cccooveevncererneeneenecd N [l | 03,086,171 | e 3,218,226 747,074 761,392 | oo 3,180,589 | v 5,072,605
16. 1,631,887 ....1,852,674 ...2,132,376 1,830,599
17. ...1,133,021 1,553,718 4,014,073 ..3,211,758
18.  Kentucky. 1,329,670 370,793 838,616 1,800,424
19, LOUISIANA. ....c.eveeerrerreicieenas LA|...... Lo | v 1,882,422 | ..o 1,276,447 | oo 2,088,263 | ..ccoovvveienes 2,358,943 | .ooviieinee 6,638,538 | ..ocvvireinn 11,716,849
20. 197,759 205,377 553,076 | ..ovovevrrrrerrnenes 664,536
21, Maryland.......ccoooveveveoneec MD | e L | 003,606,543 | oo 3,303,524 2,187,799 ......1,265,813 2, 19T 434 | 6,576,244
22. Massachusetts........c..cccvrene. MA[..... IO T 5,946,369 | ..cocovvvrrnenns 8,534,199 | .oovrrvrenns 3,770,977 | v 5,858,772 | .oovvrrrnne. 16,577,467 | covvvvrrene 13,535,968
23.  Michigan.......ccccoueurerneniuncinnn. MI|....... Lo | e 2,668,539 | ..coovvvrnenee 3,061,585 779,255 ......4,008,437 81,729,895 | ...cooovevenee 17,071,721
24, Minnesota........coccovermverrreeee MN o L | 3,121,593 | 2,288,666 ....1,483,511 6,508,486 | ...coovvrrrenne 2,336,948
25, MiSSISSIPPI....vrereeeercririrneines MS|....... Lo | s 853,080 | ..ocverrrerienne 1,043,678 | .coovvoinee. 1,470,152 | oo 295,172 | e 937,028 | ..o 1,155,460
26, MiSSOUN......ovverrrrrerrerererenness MO [ ool | v 4,559,918 | o 4,263,181 ....1,586,080 BT2,570 | v 2,870,577
27. Montana 642,128 99,031 674,530 | .ooovirvieiinee 149,489
28. Nebraska........ccoorerermrrmreneened NE | ool | v 448,959 | i 456,189 | .oovereeerrens ZTOTC IR0 TR ( < 0) IS 698,762 | ..ovoverrirrrrrenns 405,039
29. Nevada......ooenmemenevvenend NV |l | 2,514,651 | 2,240,397 ....2,339,416 13,238,036 | oo 1,196,511
30. New Hampshire.........cccouurenee NH|....... L. 201,506 172,834 203,803 | .oovereeererereieireeinnieenns 642,070 | .ovvverrrienne 584,044
31, New Jersey.....cooneneeen N L | 3,948,026 | .....ccovvrnenes 4,537,261 | oo 1,026,928 | .....covvienee 2,211,385 | .o 81,266,874 | .............. 104,196,648
32, New MexiCo.....coovverrurernrnnees 289,715 181,866 1,264,383 3,848,479 | oo 89,567
33.  New York..... ..12,110,832 12,610,790 5,597,816 ..9,424,267 ..93,614,846 ..107,269,838
34.  North Carolina 1,517,892 | oo 1,508,109 3,010,139 1,580,045 | ...ooorinnn 4,755,200 | ..ooovvrveennne 2,642,076
35. 200,679 257,108 240,658 | ... | e 44853 | 228,343
36. 4,385,028 ..4,108,414 2,215,685 .1,427,660 ..10,538,103 ...15,464,778
37, Oklahoma........ccooeveerererneencs OK | oLt | e 1,217,782 | 1,109,471 305,195 367,284 5,366,956 | ...cooovrernenns 5,063,279
38. 1,985,192 1,218,331 1,291,700 13,696,637 | i 469,261
39. Pennsylvania... 5,076,777 | ... ...4,852,922 1,359,882 .1,239,512 7,814,811 ..3,751,205
40. Rhode Island 461,599 | ..o 1,191,431 223,656 578,093 3,967,412 | 5,814,910
41.  South Carolina 1,347,778 | oo 1,165,503 | ...ccvovvvrnee. 1,404,789 | ..o 836,575 | oo 3,015,060 | .ocvvvvirernne 1,497,515
42.  South Dakota.......ccccvevrrrneenees 289,387 349,451 | oo | s T17,915 | o 710,072
43, Tennessee.......cocovvmemrrerenes IN |l | v 2,719,380 | o 2,852,788 | ..ccvvvvrcren 1,354,683 | ...ocvvine 1,324,835 27,598,359 | ...cccovvrrine. 5,448,999
44, TeXaS...nrernrnererneneneeen IX | vl | e 12,687,538 | oo 11,195,760 | ..oovvvrenee. 27,294,560 | ................ 43,801,795 | ..ovvvenee. 196,129,825 | .......cco.c. 197,245,245
45, Utah...ocoovoncinrceeenlUT |l | i00000.3,332,416 | e 2,959,070 | .ovoverirriinnns 450,630 649,768 | ...coovvvrrnnnn 3,198,173
468, Vermont.......coocveeneneneneenn VT [l | 8,655 | i L 100,142 264,173 | oo
47, Virginia....o.oveeverreieienseiennns 1,739,013 | oo 1,407,956 | .oooovvrrerrenes 222,271 | oo 1,374,712 | oo 10,340,963 | ..oovovrvrrernad 6,253,984
48.  Washington.........ccccocneunienen. WA|....... Lo | e 8,552,293 | ..coviieienee BATTTT4 | e 1,332,253 | oo 3,428,079 39,647,530 | coovvrrreine 3,826,143
49, West Virginia.........cocrvveevenee. WV ... L.... 285,733 265,405 | ..o | et 357,734 | oo
50.  WIiSCONSIN.....covivivrrerrrriieires WI....... Lo | v 3,491,337 | oo 2,606,589 | .....ccoerernne 2,952,089 | ..ocvireieieinns 391,097 | oo 2,937,624 | .ooovinnd 6,428,176
51, WYoming....cocoevmvevrenrernernnennes WY ....... I T 160,944 | ..o 139,252 | oo 51,865 | ovvvvrererrieirns 546,212 | ovvrrerererienn 24216 | oo 85,422
52.  American Samoa...........c..c....
53, GUAM...ieeeeereeieeeeeeieenae
54.  Puerto RiCO.......ccocrvrunirirniinee
55.  US Virgin Islands.
56.  Northern Mariana Islands
57. Canada......ccccovmrnrurernnen. CAN |....... Lo | v 21,079,656 | ...ccovvvnvenee 21,535,888 | ..o 41,664,968 | .................9,924 906 | .............. 139,864,703 | ...ccovvvvvnne 36,115,300
58. Aggregate Other Alien............ OT [..XXX... 233,746 | oo 308,892 121,157 | oo (1 IR 1,527,937 | oo 0
59, TotalS....ocnrererrrreerrereeeeineireieenns L XXX.. 177,697,291 | ...coovvee. 173,519,358 ...171,655,883 | .............. 141,813,821 | ........... 1,038,845,503 | ............. 733,857,870
DETAILS OF WRITE-INS
58001. AUS AUSTRALIA.. XXX
58002. BAN BANGLADESH................ XXX
58003. BEL BELGIUM.........ccoecvrrrrnee. XXX
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | coeoevivererrirennn 235464 | .o, 310,352 | oo, 121,157 | oo {1 I 1,527,937 | v 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX 233,746 308,892 121,157 1,527,937 | 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 56 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 1
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0

Q10




Statement for March 31, 2019 of the AFFlLlATED FM |NSURANCE COMPANY

Organizational Chart

Policyholders

March 31, 2019
Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs
EM I i Factory Mutual Insurance
c nsu:'-:fmc.te g FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc FMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
ompany Limite Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 00000 MEX Escritorio de Representagdo No
NAIC 00000 GBR NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 i AlIN ID AA-2730043 Brasil LTDA
AlIN ID AA-1120610 Fed ID 05-6009005
AlIN ID AA-1370041 NAIC 00000 BRA
| | |
| 1 1 ] ] ] | ] | ]
FM Engineering FM Approvals FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representagdo NAIC 00000 VT Inc. S.deR.L. de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
O '
= | | | | ! I I
FM Engineering Two 95 95 95 95 FSM G!obal FM do Brasil FM Engine'ering New
Egypt LLC Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz c;:::;sa Servicos de Consul:‘.mg Providence
NAIC 0000 EGY NAIC 00000 DE | LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 13°dl e Hobbs Solar Hobbs Solar HObSbELiO'af :M
Management Wyman Buildin. Edgewater Legac 265 Winter Preston woo 1LLC 4LLC sia
LLC Hobbs Brook Edge“éater Wyman LLC o Eie oy LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Holdin
NAIC 00000 Limited H Lc NAIC 00000 DE DE DE DE gs Pte.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30- Fed ID 35- Fed ID 38- Ltd.
Fed ID 04- Fed ID 04- fed 1D 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166 4085564 NAIC
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795 022‘;0
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 285 Central West River 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE dDE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed D 27- 3516938 1169682 3942300 0965702
1169682 1595571 1439297
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Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
Members
0065 | Factory Mutual Insurance Company & its Affiliates.. [21482... |05-0316605.. Factory Mutual Insurance Company............cccoveeeveveeeveniees [REvoiiiicd JUIP i et ssneses | sevesissesessssessssnsens | ceressssssesensnns | 1enee O IO N...... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. |10014... |05-0254496.. | .. . | Affiliated FM Insurance Company..... . . |FMIC Holdings, Inc Ownership........ |....100.000 |Factory Mutual Insurance Company.... | ...... N....... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. | 10316... | 05-0284861.. Appalachian Insurance COmMPany..........ccoeeeerneerrerennenns FMIC Holdings, Inc.... Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ 1.
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | AA-1120610. FM Insurance Company Limited..........cc.covrrunrenererninnenns Factory Mutual Insurance Company Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [98-0131767.. |.. . |Risk Engineering Insurance Company Limited. BMU........ . | FMIC Holdings, InC........ccccovvererrrnnee. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | AA-1370041. | .. ... | FM Insurance Europe S.A.... . [LUX......... .. | Factory Mutual Insurance Company.. ... | Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Y....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |AA-2730043. |.. . |FM Global de Mexico S.A. de C.V . |MEX........ . | Factory Mutual Insurance Company.. .... |Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Y...
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 20-2740839.. Watch Hill Insurance Company...........cccceeveeriereirirenennenns VT FMIC Holdings, INC.......ovvvreieierreieirisieesiieinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |05-0453751.. Corporate Insurance Services, INC........cccocevererrierrereeennnns [ P FMIC Holdings, INC.......cvvvereierreieiriisieesiieinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |........cccevuneeee. New Providence Mutual Limited Risk Engineering Insurance Company Limited.. | Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
Factory Mutual Insurance Company - Escritorio de
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |......cccerrrrnne Representagao No Brasil LTDA. Factory Mutual Insurance Company.................. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | .....Y oo | cove.
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |05-0520189.. |.. . |FM Approvals LLC . | Factory Mutual Insurance Company.. ... |Ownership........ ....100.000 | Factory Mutual Insurance Company.... |.....N.......| .....
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |.. ... |FM Engineering International Limited............... .. | FM Insurance Company Limited.... ... |Ownership........ ....100.000 | Factory Mutual Insurance Company.... |...N....... | .....
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |.. . |FM Engineering Consulting (Shanghai) Co. Ltd... . |FM Global Services LLC............ .... | Ownership........ ....100.000 | Factory Mutual Insurance Company.... |....N....... | .....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... FM Approvals Limited..............cccoeeeiieriicreeieesiceerenienns FM Approvals LLC..........cccceveerervieeiieieenenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ....N....... | ...
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |........cccevuneeee. FM Approvals Assessoria E Representacdo LTDA. ............ FM Approvals LLC..........ccccovveerervieeiicreenenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ....N....... | ...
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. | .. . |FMRE Holdings LLC.......cocovverrrireieirrinrireireiennens . | Factory Mutual Insurance Company.. ... | Ownership........ ....100.000 |Factory Mutual Insurance Company.... |.....N....... | .....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |58-2190659.. | .. ... | TSB Loss Control Consultants, Inc... .. | Factory Mutual Insurance Company.. ... | Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...Y....... | .....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |05-6009005.. | .. . | FMIC Holdings, INC.....c.overvvrrrrrrerenne .. | Factory Mutual Insurance Company.. .... | Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...Y....... | .....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | .....cccooerrureenns FM Global Servicios, S.de R.L. de C.V......cocovvvernrniireinnnne FMIC Holdings, INC......covurerreneireinieneineieeeeens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neoor e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-0433536 FM Global Services LLC..........cocvurienieneerinenereieeneenens FMIC Holdings, INC......ccvurerreneireiniencineirieeens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |......cccerernene . ... |FM do Brasil Servicos de Prevencao de Perdas LTDA .. | FM Global Services LLC . | Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516902.. |.. ... |610 LincoIn LLC.... .. |FMRE Holdings LLC.........ccoeevrrieiercieieicirnens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516903.. |.. . {404 Wyman LLC... . |FMRE Holdings LLC........ccccocovvrirrrirrirrerreins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 04-3516936.. 275 WYMAN LLC.....ooieiecee et FMRE Holdings LLC......c.ccovvvrivirrereeiereinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... {20-8836334.. 175 WYMaN LLC.......coceicccee e FMRE Holdings LLC Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [04-3516937.. | .. ... | Park Ridge Building LLC... .. | FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516935.. | .. ... |93 Building LLC. .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |20-2775533.. | .. . | 265 Winter LLC. . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 27-1169682.. 245 WINEr LLC....ooevecieeeecsiee it nnes DE........... NIA........... 265 WInter LLC.......ovorereeeeereereeeceeese s Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 27-1440057.. FMEC Legacy LLC FMRE Holdings LLC Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516938.. |.. ... |Neponset River LLC. .. |FMEC Legacy LLC..... Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1439297.. |.. ... | West Glocester LLC.. .. |FMEC Legacy LLC..... Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516901.. |.. . |601 Edgewater LLC...... . |FMRE Holdings LLC.. .| Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [27-1595571.. 285 Central Avenug, LLC........cccccovveevviceeeceesceeeeee FMRE Holdings LLC Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516897.. Hobbs Brook Management LLC... FMRE Holdings LLC Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....c.cccoeverrnns | ... | Hobbs Brook Limited .. | FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |45-2766487.. |.. ... | 101 Edgewater LLC.. .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1169682.. | .. . |401 Edgewater LLC...... . |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439940.. Johnston Building LLC...........ccoirinennnnenereeceneineis FMRE Holdings LLC Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | ....cocorreerneenee | cevmmres [ erene | ervermerneereenens FM Global Services Colombia S.A.S.........cccovvnrerrrrrrineenns FM Global Services LLC..........coovvrrerrrneeneineenne Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |37-1699077.. | ..cccccovws | eover | coverrerrierennes Two Ledgemont LLC.........c.ceiueieiceecieese e 95 Hayden Mezz Owner LLC..........cccoevvevirnen Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TOUO I
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Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0627887.. | ...c.ccocc. | veore | orermerneereennnns 95 Hayden LLC.......c.vveeeeieieineereieieeeseise e FMRE Holdings LLC.........ccoonreineerrireieeneeneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-0639741.. | ..ccccccoe | eover | coververrcerienns 95 Hayden Lender LLC FMRE Holdings LLC Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |46-0655775.. |.. ... |95 Hayden Mezz Owner LLC .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |46-0644539.. |.. ... |95 Hayden Mezz Lender LLC... .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... {46-1609795.. |.. . | 3460 Preston Ridge, LLC..... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [46-1737956.. 1301 AtWOOA LLC.....cocveeeccece s FMRE Holdings LLC Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-3942900.. BTWYMAN LLC........oooiieccecee e FMRE Holdings LLC Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |30-0871090.. | .. ... |Hobbs Solar 1 LLC... .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-3982389.. | .. ... |Hobbs Solar 2 LLC... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |32-0486346.. | .. . |Hobbs Solar 3 LLC....... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | .....ccccourrurrenns FM Asia Holdings Pte. Ltd..........cocreurrureneeniireersiineeneireeneenns FMRE Holdings LLC Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0939299.. Green Street Plaza LLC FMRE Holdings LLC.........ccoonreeneeneireiecneineenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |35-25661686.. |.. ... |Hobbs Solar4 LLC........... . .. |FMRE Holdings LLC.........ccoevivrrerercirieernans Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |......cccervrrnne . ... |FM Engineering Egypt LLC... .. | FM Engineering International Limted. .... |Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |30-0965702.. |.. . | 343 Winter Bldg LLC............ . |FMRE Holdings LLC........ccccccovvrirrrirrierrerrcinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |.....cccoevrrrnnne FM Approvals Europe Limited FM Approvals LLC.........cccouvvvrivieereieieeis Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooos | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |38-4085564.. |.......c... | .ever | coervirererrirennns Hobbs Solar 5 LLC.........ccccooeevieeeieesseee e FMRE Holdings LLC.......c.cccovveievieeicceines Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e

Aster Explanation

| 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1. 76,344,190 | .o 29,246,181
2. 53,132,347 | oo 62,579,901
3. Farmowners MUIEPIE PETl............ccueireieiiiiieieieiseiece e seeisesstesesseienes | eressssesses s esse s sssessesnnas
4. Homeowners multiple peril... ...513,949
5. Commercial MUIPIE PEIL........cccvreierieirieiccseeeeese e essesesiens | evreissseses s 20,027,294
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. Ocean marine ....4,795,893 51,429,480
9. Inland marine........ ..47,903,066 ..8,130,512
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...

. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOMGAGE QUAANEY.......coeviveiiecisicicte e
. Ocean marine
. Inland marine........

. FINANCIal QUAANEY.......c.vveeiiiectcceece et

. Earthquake.......cccoeveeninirrcn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Medical professional liability - OCCUITENCE..........ccevevirereiciees s
Medical professional liability - claims made..

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.
Products liability-Claims Made...........couevrreieinirririrneeereeeee e
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. AUtO PhySICal AMAGE........cveeeeierr e
o AIFCTaft (@l PEIIIS).....eueeeceeeee ettt

64,820,113
45,682,013

....64,820,113

....61,242,290

. Sum. of remaining write-ins for Line 34 from overflow page........c..c.cccoevvverevrrerevnrenne i
. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccoceierirrirsierierieiereses e




10

Statement for March 31,

at9oie AFFILIATED FM INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | oovevreercriennann. 54,817 | oo, 134,456 | ccooverre. 189,273 | oo 5779 | oooieeeeeeeeceeeeeeiisiies | v, 5779 | oo, 58211 | oo 343 | o 124,941 | oo, 183,495 | o172 | (9172) [ oo 0
2. 2017 s [ 112,074 | oo 20,201 | oo, 132,275 | v 38,688 | ..o 107 | oo 38,795 | oo 69,990 | .o 338 | e 19,756 | o, 90,084 |...ocooverrirerinn. (3,396) [ .ovvverieieiersriian [(0) ] (3,396)
3. Subtotals
2017 4 Prior...coo. | coveerieeiicienns 166,891 | ..o 154,657 | .ovvveerienn 321,549 | oo 44,466 | ..o 107 | e 44574 | .o 128,201 | .o 681 | oo 144697 | .o 273,579
4. 2018 | s 481,052 | oo 96,265 | ..o 577,318 | oo 115,623 | oo 916 | v 116,539 | oo 368,296 | ..o 12,105 | oo 80,378 | .o 460,779 | oo 2,866 |...cooieriiaiinns (2,866) | ..., 0

5. Subtotals

2018 + Prior........
6. 2019, (e, D00, SO I 20,0, SO .0, SO I .0, SO [N (23,331) | e, (23,331) | oo D0 S I 78,765 | ovvoiviieicinnias 12174 | o 90,939 | .o 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 647,944 | ..o 250,923 | .o 898,867 | ...oovveverrnnen. 160,089 | ..oovvevererrne (22,308) | ..cvvercrreens 137,781 | oo, 496,497 | oo 91,551 | i 237,249 | oo 825,297 | .ooovvverevererennn. 8,642 | ..o (12,038) [ ..o (3,396)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oovevvveeeee 1,666,733
| P 13%| 2. coevreenns (4.8)% 3. coovererirnene (0.4)%

Col. 13, Line 7

Line 8

Ao 0.2)%




statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of

business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:

1.

2
3.
4

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

Bar Code:

AR SARTEC AR TR AINC AR
* 1 00142 0194 9000001 =*
AR SUARTEC AL R PREAINC AR
* 1 0 0142 01945540000 1 =*
(A T
* 1 00142 0193650000 1 *
(A
* 100142 01950540000 1 *

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, oottt e a bRt Rt a bRt AR bR A ARt e b At e bbb s sttt es st b e s senbanns | abtistiesiestes bbb e es b s stest st ebtes | ebieststns st es bbbt en s entnes
2997.  Summary of remaining WrtE-iNS fOr LINE 29.........ciieieiiiiiieieieissies ettt et sse st sses e sstes s st ssse s es et snsessesssssnsessessessnsansansess | sbsstessessesssssssassessssansassessnsanes [0 RN 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
B204. e R AR AR R AR AR AR bRt s st et es | enbansiesa st s st st s st ssena | sresiestens st es st et
3297.  Summary of remaining WHte-iNS fOr LINE 32.......c.iiieiiiiiiesietietisiesi ettt sstes ettt sse b snssns st snsen s st snsansessnsansessessns | sessssassessessssassessassnsensessessnsns [0 RN 0
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date

58004. CHL CHILE........ccoovvirvirerernns XXX
58005. TWN CHINA - TAIWAN.............. XXX
58006. CZE CZECH REPUBLIC... XXX
58007. DNK DENMARK........ LXXX
58008. FIN  FINLAND..... XXX
58009. FRA FRANCE.... XXX
58010. GAB GABON..... XXX
58011. DEU GERMANY XXX
58012. HKG HONG KONG XXX
58013. IND INDIA.............. XXX
58014. ITA ITALY.. LXXX
58015. JPN JAPAN... LXXX
58016. MYS MALAYSIA XXX
58017. MEX MEXICO......ccocrvrrvrerrrrenn XXX
58018. NZL NEW ZEALAND................. XXX
58019. NLD NETHERLANDS XXX
58020. PAK PAKISTAN......... LXXX
58021. PHL PHILIPPINES................... XXX
58022. POL POLAND.........cccceevrrrnne. XXX
58023. RUS RUSSIA..... XXX
58024. SRB SERBIA..... XXX
58025. SGP SINGAPORE..... LXXX
58026. ZAF SOUTH AFRICA..... LXXX
58027. KOR SOUTH KOREA. XXX
58028. ESP  SPAIN............ LXXX
58029. THA THAILAND. o | XXX
58030. TUR TURKEY.......ccccovurririrnnes XXX
58031. GBR UNITED KINGDOM.......... XXX
58032. VIE VIETNAM.......coooevverrrrrnne. XXX
58997. Summary of remaining write-

ins for Line 58 from overflow....... XXX

Q16




Statement for March 31, 2019 of the AFFIL'ATED FM |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION............ccevevrirerieieseeie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvveveeiveiveeieisereseeesenans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount.........c.ovvrrnrreininnenns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals....................
Deduct amounts received on disposals.
Deduct amortization of premium and mortgage interest points and commitment fees..............

Total foreign exchange change in book value/recorded investment excluding accrued interest...........ccocvveevisieiereennnn.
Deduct current year's other-than-temporary impairment reCOgNIZEA. ..o enes
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @lIOWANCE. ..........ccveiiiveiiicie ettt sttt s bt s e s bbb s ses
SUDBLOtAl (LINE 11 PIUS LINE 12)...uuvviriieieiieieieeisie ettt sss sttt sttt antn
Deduct total NONAdMItEEd @MOUNES..........c.euieieeirrircee ettt
Statement value at end of current period (Line 13 MINUS LINE 14)......coveiiiierieiisiesesisiseessiessesssssssesssssssssssansessssassesssssneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHOr YEAT. ..ottt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition...............ccccceeieriveicriiinenne
Capitalized deferred interest and Other...........ccoereenenreincneirrereeeennd
AcCrual Of dISCOUNL.........c.evurireirieie ettt
Unrealized valuation increase (decrease)

Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS.............cvuivruiveiieie ettt ettt b bbb bbbt
Deduct amortization of premium and dEPreCIAtION..............cevevrieierie sttt senaas
Total foreign exchange change in book/adjusted Carrying VAIUE............ccuriuiuriieniireieineseiec et
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceverrirereiiereneiieesssieieienns
. Deduct total NONadmItted @MOUNLS...........iuivrieieiieee ettt
. Statement value at end of current period (Line 11 MINUS LINE 12).....c.cviuiiiiiiiiisieses et ssissiess s ssssssssse s ssssnssnsssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)..........cccevirrireieirerereiecesesieieenae

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease).
Total gain (10ss) on diSPOSAIS..........vvererrurerrerrirririenns

Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium...........ccceevcureeseenceresenenennes

Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

Deduct total NONAAMItEEd AMOUNES..........ciuiieiriee it

. Statement value at end of current period (Line 11 MiNUS LN 12).....c. it

2,696,922,729
415,028,057
570,448
93,809,321
...46,308,727
.334,602,870
1,518,829

..2,125,461,474
961,616,696
..................................... 1,457,599
.(252,397,754)
..210,672,533
.916,315,726
.6,767,864

.............................. 2,916,517,583

.............................. 2,916,517,583

.............................. 2,696,922,729




Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20IsO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Tradiig Activity Book/Adjusrtjed Carrying Book/Adjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (B)- vt ennies | rerisenienenenienens 1,459,591,871 | ooooverriricriene 263,037,137 | oo 147,298,870 | oo 6,052,460 | ..o 1,581,382,598 | ....vooieeiierieririenienienieniens | e | fereeneene s 1,459,591,871
2. NAIC 2 ()i sss et | sernesienss e 168,048,244 | ....oovvvercriinne 68,773,405 | ...ooomvvecricrirnens 24,300,139 | ..oocverirrcrierrienens (7,000,233) | c.ooovverrirrrierenns 143,521,277 | coorveeerieeeireriesssiesensssiesssas | consesiessssssiss s sessssssessssessens | seresssssssessesssenees 168,048,244
NAIC 3 (8)-vevevereeeenriieeiseriierssesisesss s sens s neses | sbiesssnessessseeneeneseees TA,BT8 | ovooviriecieeriereiessiesesinenes | eerieseses st | eene st 24 | e TA9,902 | .oooovirrrireirnnieesiresisesienies | erereresisens st nesias | et 749,878
NAIC 4 (B)-.oevreereireie ittt | 4ebse et | 4ebsne sttt | Seeb e bbbttt | Hesb ettt | et 0 | et seess s [ sreessesss st nees | seest sttt
NAIC 5 (B)- 11ttt sttt sttt ntes | attsettseta ettt ssnes | setsneas sttt | sesb s bbbttt sttt | Hesb sttt | sttt 0 | evereeereeemeeeseeeseeesseseseessees [ seeees sttt res s | seest ettt
NAIC B (8)-+-vevereeereerreeesseeesseeesseesseessseeeseesseessssssssssessesssssesssesssesssesssns | cosssssssesssssssssssssssssaes 873,894 | oo | et | ettt 31,367 | s 905,261 | .veoocereeeneresenisssnssssnssssenssenens | cessssessssns s st nnnes | crtsnes st 873,894
TOtAl BONGS......vevieiiiirieennisesesens s s senesnenenes | aresssessssnessssssaes 1,629,263,887 | ....cvvevrriirinciinns 269,810,542 | ...ocvvovirireriinininns 171,599,009 | .ooovvveiriinirirnriinnens (916,382) | ..vocrerririninns 1,726,559,038 | .....ovviiiriniriiniiscri e 0 | e [\ [P 1,629,263,887
PREFERRED STOCK
NAIC Tttt | Sebsee bttt | Sebi ettt | deeb ettt | Hesb sttt | sttt 0 [ erererierierienieniensensessensensies | cerrens s | ettt
NAIC 2.ttt | ettset ettt | seeine ettt | sesb sttt | nesb sttt | sttt 0 [ covirierierierieniessessenienieeniees | et | ettt
10.
T1 NAIC 4ttt e | Rttt | eeRR s R bR | SRRkt | bRt | et 0 [t [ e | st s
12, INAIC Bkt | eeb bbb | e LR iRt | iR et | HEeR Rttt | st sttt 0 [ et eeess s [ seeessesss st nens | seest sttt
13 INAIC Bttt bbbttt ene | o8t E L bkt h st | eL LR R R R R R Rt R en e | HieR iR eeR R R R R R Rt | Heen R Rttt | fent sttt 0 | | et | seest e
14, Total Preferred SOCK...........couiuiiicciciscceeseeesssceisessines | e 0 [ 0 | 0 [ 0 [ 0 [ 0 | 0 [ 0
15, Total Bonds and Preferred SOCK..........cureiimnrirnrressissensssseessnessnsnenes | seesessssssssesseeens 1,629,263,887 | ....ovvevrirnrricienas 269,810,542 | ....ovvovvinirincnenns 171,599,009 | oo (916,382) | ..o 1,726,559,038 | ....oovviirinciinnrine s 0 ] s [\ [ 1,629,263,887

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S......... 0.




Statement for March 31, 2019 of the AFFIL'ATED FM |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3
Book/Adjusted Actual
Carrying Value Par Value Cost

4
Interest Collected
Year To Date

5
Paid for Accrued Interest
Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHOT YEAI..........cvvurirrrirreeiinereieese et sssssssnes
Cost of short-term iNVEStMENLS ACQUIFET............c.cviuiieiiciriiee ettt bbb bbb aes
Accrual of discount....
Unrealized valuation iNCrEASE (ABCIBASE)..........ccvuucvcvieiveiiieee ettt ettt bbbt bbbt s st s benas
Total gain (loss) on disposals
Deduct consideration received 0N ISPOSAIS............ccvuucveiirireiiiesiete et bbb bbb benes
Deduct amortization of premium
Total foreign exchange change in book/adjusted Carrying ValUE............ccceveveveeeeeieeieeiseseeesee e sesees s sees
Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.cvevevieeieieireieeeie s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccoevvvrerierrereeerieeiee e
Deduct total nonadmitted @MOUNTS............ccuuiiiiiiiiiiiririi s

Statement value at end of current period (Ling 10 MINUS LINE 11)......ccovueviieiiiiiisieiscsceseeses st esnaanes

...................................... 24,976,500

............................................. 20,428

QsI03




statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2019 of the AFFIL'ATED FM |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

. Book/adjusted carrying value, December 31 Of Prior YEaI...........c.ccueveverriesieeiesereees e

. Cost of cash eqUIVAIENS CUINET...........ovurrrereresirre ettt

. ACCIUAL OF QISCOUNL......oovuiviieictcte ittt bbbttt bbb se s e

. Unrealized valuation INCTEASE (AECTEASE).........rvuwrrerrerirrrereireesneieeseesseessesssessssssessessssessssessesssssessesssssessessansnnes

. Total gain (I0SS) ON QISPOSAIS........eureueeurerrereieereeeeieeese ettt s sttt nen

. Deduct consideration received 0N diSPOSAIS...........c..cueurieieiiiniieiieireieieei et

. Deduct amortization Of PrEMIUM.............cccoiviueiiiciiisiecse ettt saes

. Total foreign exchange change in book/ adjusted Carrying Value.............cc.ccueveveveieeeicveeisesieeseesee s

. Deduct current year's other-than-temporary impairment reCognized............ccocvvvieieniirieiesesse e

. Deduct total nonadmitted @aMOUNLS...........c.cueieiiiiiieecs e s

. Statement value at end of current period (Line 10 MINUS LINE 11).....vieiiiiiieieiisiesessisissi e ssiessessssssnans

.......................................... 132,604,445

.......................................... 100,871,428

.......................................... 165,483,873

.......................................... 132,059,925

QsI08




statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

7030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
912828  3W 8 |UNITED STATES TREAS........ciiiieinrieeseieieeeressesiesiesissiesssssesessesssssssensenins | coesesesssnnes 03/13/2019........ JP MORGAN......cviiririerinreieeeveeiseeesienees 1,012,773 | oo 1,000,000
912828  6A 3 |UNITED STATES TREAS .. | 02/01/2019........ WELLS FARGO 5,027,930 | ..o 5,000,000
912828 6B 1 |UNITED STATES TREAS .. | 03/06/2019........ BARCLAYS..... 9,941,406 | ...oovvovveree 10,000,000
912828  6F 2 |UNITED STATES TREAS......cciiiiiiiiieiiniiensieseisnissssenssnesenssnsssesenssnsssnssnsssnssnsssssenssnens | sossesensssssnes 03/14/2019........ BARCLAYS..... 999,023 | .o 1,000,000
0599999,  TOtal - BONAS = U.S. GOVEIMMENE. ... ..rtttutrsieserssssseesessssssesssssersssssseesssss e ass s en e ersess e emsanes | e41e8seesseEees o0 EoeE1o08 e Es 4L 8080840808140 8404814084 E 8484808400818 1810084081080 e bbbt e srrnssenes . 16,981,132 | oo 17,000,000 19,023
Bonds - All Other Government
135087 D5 0 |CANADIAN GOVERNMENT..... .| 03/07/2019........ VARIOUS . 80,769,530 279,000,000 | oo 213,781
135087  H4 9 | CANADIAN GOVERNMENT..... .. | 02/2712019........ DESJARDIN.............. . 12,974,000 ....13,000,000 |........
135087  H9 8 | CANADIAN GOVERNMENT..... .. | 01/02/2019........ DESJARDIN.............. . 15,084,750 ....15,000,000 102,740
135087  J4 7 | CANADIAN GOVERNMENT..... .. | 01/02/2019. BANK OF MONTREAL. . 40,093,600 40,000,000 140,274
135087  J6 2 | CANADIAN GOVERNMENT..... .. | 03/04/2019........ DESJARDIN.............. 8,075,280 | ..o 8,000,000
13509P  GU 1 |CANADA HOUSING TRUST........ccccn.... .. | 02/12/2019........ DESJARDIN. 10,170,100 | wevorvecrrrierericeeeieis 10,000,000
68323A DM 3 [ONTARIO PROV.......iiiiiiieieiiisieseieie et .. | 02/05/2019........ 5,446,045 | ...coovvvies 5,500,000
68323A  EE 0 [ONTARIO PROV......oiiiiiitiieiiicisieie i esssssssseniens | esseessasenenes 02/05/2019........ 5,490,485 | ..o 5,500,000
68333Z  AB 3 [ONTARIO PROV....oouiiiiiiireiiiiciesisssisie ittt .. | 02/12/2019........ VARIOUS 8,299,434 | ... 8,200,000
748148 RY 1 |QUEBEC PROV.......ccccovrunee. .. | 02/14/2019........ CHARLES SHWAB.........cootiiiiieistieee sttt 8,548,803 | ..o 8,550,000 |........
748142 EX 7 |QUEBEC PROV.....iiiiiiiriiierissississssissssssssssesssssssssenssssssssnsssnssssssesensssssssensssssnsanssssns | onssesansnses 02/05/2019........ BMO CAPITAL 13,973,820 ....14,000,000 152,466
1099999. Total - Bonds - All Other Government. ..208,925,847 ..206,750,000 809,509
Bonds - U.S. States, Territories and P:
13063D KD 9 |CALIFORNIA ST .| 01/10/2019........ BANK AMERICA MERRILL 2,076,076 | ..o 1,715,000 | oo 18,817 [1FE .
13063D  LF 3 |CALIFORNIA ST o] .1 03/07/2019........ CIT GROUP............... 1,228,870 | .o 1,000,000 |........ 1FE
1799999. Total - Bonds - U.S. States, Territories & Possessions....... . OO OO PO OO PO DT PO OO OT PO DO OO OO OO O PO O UE PP PP PP PP OPOPPPOTO 3,304,946 | .o 2,715,000 | ......... 18,817 XXX
Bonds - U.S. Special e and Special A
495098 YU 3 [KING CNTY WASH SCH D...ccoouiririiiiieiniciieieiesissiesesissiessssssissssssssssssenssssnsens | ossessssssnenes 01/22/12019........ JEFFERIES & CO...vvvviieeeeieniis 1,803,735 | oo 1,500,000 | oo 11,042 [1FE .o
57584Y QB 8 | MASSACHUSETTS ST DEV FIN AGY .. | 02/07/2019........ BANK AMERICA MERRILL 1,126,830 ..1,000,000 |........ 2FE
64613A  CA 8 |[NEW JERSEY ST HSG & MTGE FIN AGY REVENUE..........cccooimimeiiirirnireincirenis .. | 02/14/2019........ RBC CAP......cocvvvrrrene 1,520,241 1,445,000 |........ 1FE
721876 TU 4 |PIMACNTY AZ SWR REV ...ttt sssssssssessssssssssssssssesssnns | soesesssssnes 03/06/2019........ EXCHANGE ..o 447,083 | oo 440,000 |........ 1FE
721876 TV 2 |PIMACNTY AZ SWR REV... .ttt sensssssseensssesesssnsssnssnsesssens | sossesensnssnes 03/06/2019........ EXCHANGE.......coiiiiiisici e 314,990 | .o 310,000 |........ 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuiruisetrsitssiesersssssesersstes | eesersasssteessseseses s ersse8see 8888108148188 4084818081881 888811184881 E 1L b bbbt e erbnisenes 5,212,879 | s 4,695,000 | ......... 11,042 S S
Bonds - Industrial and Miscell
035240 AQ 3 |ANHEUSER-BUSCH INBEV.. .. | 03/05/2019........ JP MORGAN.... 2,090,560 | ..ooourveriireririereeieeenen 2,000,000
037833  BG 4 |APPLEINC.....cccovvvrvrirnnne .. [ 01/2972019........ CITIGROUP . 1,000,080 | ..o 1,000,000
05522R  CY 2 |BANK OF AMERICA CREDIT CARD TRUST. .. | 02/06/2019........ BANK AMERICA MERRILL 4,987,695 | ...ovocieens 5,000,000
08161C  AE 1 | BENCHMARK MORTGAGE TRUST.......ccotiiiiiiiiieisiesesissiessssssssssesssssssesensnes .. | 02/11/2019........ JP MORGAN. ...ttt 2,057,734 | oo 2,000,000
14041N  FT 3 |CAPITAL ONE MULTI-ASSET EXECUTIION TRUST.. .. | 02/20/2019........ RBC CAP 1,999,652 ..2,000,000
161175 BR 4 | CHARTER COMMUNICATIO .. | 01/14/2019. CITIGROUP.. 499,675 .500,000
172967 LW 9 | CITIGROUP INC .. | 02/2012019........ MK TAXES SYS... 252,355 . 250,000
254687  CJ 3 |DISNEY WALT CO .. | 03/20/2019........ EXCHANGE 2,246,619 | ..o 2,250,000
254687 CY 0 |DISNEY WALT CO . e .. | 03/20/2019........ EXCHANGE . 1,244,491 | o 1,250,000
31428X  BU 9 [FEDEX CORP.......oiiiieiciiicie et nssssnienenns | oenenesenenenes 01/14/2019........ CITIGROUP........ccovnvunee 998,840 | ... 1,000,000
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO......... .. | 02/06/2019........ WELLS FARGO 489,980 | ..o 500,000
47789  AE 6 | JOHN DEERE OWNER TRUST .. | 03/05/2019........ CITIGROUP........ccccounu. 2,999,885 | ... 3,000,000
58933y AX 3 |[MERCK& COINC .. | 03/05/2019........ JP MORGAN 994,380 1,000,000
617446  8G 7 |MORGAN STANLEY .. | 02/20/2019. MK TAXES SYS . 258,123 .250,000
69363P AB 6 | PUBLIC SERVICE NEW HAMPSHIRE o .. 1 02/13/2019........ CITIGROUP. . 5,262,456 5,150,000
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. . B [P 02/11/2019........ SOCIETE GENERALE AMERICAS 929,265 | ..o 925,000
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Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
47788Z  AB 7 [ JOHN DEERE FINANCIAL. .......tviriririiiiieirnsisieisssiesississeessssssssessessssssssessssssssenss | ossssesansenes 01/10/2019........ RBC DEXIA. ..o nssnes 5,016,450 | ....ovvouririieiieniriiins 5,000,000 |........ 1FE
87971IM  AX 1 | TELUS CORP.......oouiiiiiiiiiiieiistisnisss st ensenssnsenssensns | sossesensonsses 02/04/2019........ DESJARDIN.............. 2,057,500 | .o 2,000,000 | oo s 4,110
3899999. Total - Bonds - Industrial and MisCellaneous............c.ccccuiiiniiisiiisiiiniicciississisniinns 35,385,740 ....35,075,000 46,850
8399997, TOtal - BONMS = P 3.0 e0E e fEeh8 o080 E e E e E 088 E S f SRR eE RS E e E e hE e ehbenEeE etttk | fnbinnt sttt 269,810,544 ..266,235,000 905,241
8399999, TOAl = BOMMAS. ... teritittisreste ettt ettt 88 f o8 eEfeE b e o8 E R et o0 E e EeE b1 fE1eE8eEEeEEeE b EE LA EeEE e E oL L £EE L E e E R £ 8oL EE R E LR E e R L b E L EEE R E 4L E £ E L E oL R f LR LA f L E R LEE L E L8 E SRR E e e E b E R e eRbLE R e enE e e bRttt | fersent st 269,810,544 | .o 266,235,000 | ..ovovrininnnes 905,241
Common Stocks - Industrial and Miscell
00287Y 10 9 [ABBVIE INC.....cooiirieierciseiere et sensesins | eenasesenenenes 03/07/2019........ EVERCORE........ooiiieieice et ssssnsensessssssensssnnnss | ooesenssssssessssssessessneseses 153,000.000 [ .vooverevrrerererirereniieenne 12,008,848 XXX e L
254687 10 6 |DISNEY WALT CO .. | 03/20/2019........ SPINOFF ......ovuiiiieiitieietissesi e ssens | esvsssensnenes 1,168.000 126,256 XXX e |
35137L 10 5 |[FOXCORP CLASSA......ccccovvvvvrinen. . 03/20/2019........ SPINOFF .....oiiiiiisiee e siens | eebiessssesesiss st eneo 66,666.000 XXX e 1
375558 10 3 | GILEAD SCIENCES..... 03/08/2019........ EVERCORE........coiiiieitici ittt senssnnsss | oebesssnssessssssessessssseses 189,000.000 XXX L
654106 10 3 |NIKEINC-CLB .. 1 03/21/2019........ SANFORD BERNST ..ottt ssssssesessssssssssssesssssssssesssssssssenss | svsersnsssssessssssssssnssens 103,000.000 XXX |
91324P 10 2 |UNITEDHEALTH GROUP INC .| 03/04/2019........ COWEN. ...ttt | eebiesissesessss st 12,000.000 . XXX 1
929740 10 8 | WABTEC CORP.....ccoitutiriiiiitsisisesersssssisenssnss ettt snssnsssnss | sbssessssssanes 02/25/2019........ SPINOFF. 4,001.400 216,510 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous 39,780,748 XXX 0
Common Stocks - Mutual Funds
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF .. | 03/04/2019........ COWEN. ...ttt | retesnsbessis st 235,000.000 ....10,039,788 XXX |
464288 24 0 |ISHARES MSCI ACWIEX US ETF......oviiiiiiireieirrieeseiensieiesissiessssssseseeneenees .| 03/04/2019........ COWEN.......ovitieieiie ittt | coresieseneses e enenen 1,665,000.000 ....15,235,959 XXX e 1
922042 77 5 | VANGUARD FTSE ALL WORLD EX-U...ccoviiiiiiiiiiiriniissiienississienissisnsssssnsssssessnsssenes | sossesnssssanes 01/18/2019........ COWEN. ...ttt | oniensanssesens e s sennns s 418,000.000 | ..o 20,161,018 XXX | |
9299999. Total - Common Stocks - Mutual Funds ..105,436,765 XXX 0
9799997. Total - Common Stocks - Part 3..............ccccevene... ..145,217,513 XXX 0
9799999. Total - Common Stocks...........uvwrienrienns .145,217,513 XXX 0
9899999. Total - Preferred and Common Stocks. ..145,217,513 XXX 0
9999999. Total - BoNds, Preferred aNd COMMON SIOCKS. ..........c..cviieieiieireiiiite ettt sttt siesiesee etsebssssssessessesessessessessssesses et assesses s s e s e ssesse s et ee s e s s st ee s e e s e s e s et e s s s ssa s e s s e s b e s e s s et e e se s e bt e st e b s s et s s e s e bt enseb et e sans | ebsebssssssessessesassessesassensessessesnsensesansns | sessessssssssssassessesnsssesed 415,028,057 XXX e 905,241

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36207K WC 0 |GOVT NATL MTGE ASSN.. .. | 03/01/2019. | MORTGAGE PAYDOWN - 411 411 409 0 411 . 0. 09/15/2029.
912828 T3 4 |UNITED STATES TREAS... .| 01/14/2019. | JP MORGAN revreennnenenes | o 5,786,016 | ....... 6,000,000 | ....... 5,944,219 435 5,968,838 ..(182,822) | ...... (182,822) 09/30/2021.
912828 T9 1 |UNITED STATES TREAS... .101/11/2019. | MORGAN STANLEY. et | e 2,878,945 | ....... 3,000,000 | ....... 2,923,008 387 2,945,825 | ..o | o (66,880) | ........ (66,880) 10/31/2023.
0599999. Total - BONdS - U.S. GOVEIMMENL. ... eresssesess st | s 8,665,372 | ....... 9,000,411 | ....... 8,867,636 | .........8,914,252 | .0 | o822 | 0 822 0 8,915,074 0 ]...(249,702) | ..... (249,702) XXX
Bonds - All Other Government
013051 DG 9 |PROV OF ALBERTA.........ccoovvvirvireriiians .. | 03/08/2019. | BMO CAPITAL. et | e 4,577,670 | ....... 4,500,000 | ....... 4,541,480 | .......... 4,529,420 | ...ocoovvvverinns | e (1,385) (1,385) | oo | e 4,528,035 | ....cccoooovurr | ... 49,635 | ........49,635 | ....... 27,351 | 12/15/2022.
110709 GF 3 |PROVINCE OF BRITISH COLUMBIA........ .| 02/12/2019. | DESJARDIN revreenenenens | o 1,571,970 | ....... 1,500,000 | ....... 1,601,175 1,580,821 [ ..o | e (1,875) (1,875) | v | i 1,578,946 |.....cccoccvvcvcrs | c00reenn(6,976) | .........(6,976) | ......... 7,866 | 12/18/2023.
135087 D5 0 |CANADA GOVERNMENT... .. | 02/05/2019. | DESJARDIN (ST PP 30,658,800 | ...... 30,000,000 | .....30,632,180 (8,480) 30,623,700 |....coovrrvrenes | 000 35,100 | .........35,100 | ..... 125,753 | 06/01/2025.
135087 E6 7 |CANADA GOVERNMENT... .. | 02/05/2019. | DESJARDIN revereeneennenens | o 3,405,150 | ....... 3,500,000 | ....... 3,413,200 987 3424138 | .o | (18,988) | ........ (18,988) | ......... 9,781 | 06/01/2026.
135087 H2 3 | CANADA GOVERNMENT .. | 03/06/2019. | BMO CAPITAL reveeerensrenenes | e 1,728,730 | ....... 1,700,000 | ....... 1,698,232 39 | | e 1,698,279 | ..ovoeveeriens | e 30,451 | ... 30,451 | ........ 9,036 | 06/01/2028.
135087 H4 9 |CANADIAN GOVERNMENT.... .| 03/06/2019. | VARIOUS et | s 19,465,655 | ... 19,500,000 | .....19,306,750 1,664 e 19,323,629 | i | e 142,026 | ....... 142,026 | ....... 65,901 | 03/01/2023.
135087 H9 8 |CANADA GOVERNMENT... ..102/12/2019. | T D SECURITIES [EOTSTTTOPORPROUPIOR PP 25,192,500 | ... 25,000,000 | .....24,970,950 959 | oo | e 24,978,500 | ...ccovvrvvvirnns | v 214,000 | ....... 214,000 | ..... 227,397 | 09/01/2023.
135087 J6 2 |CANADA GOVERNMENT... .. | 03/06/2019. | BMO CAPITAL. reveneeeenerenienes | aeved 6,065,400 | ....... 6,000,000 | ....... 6,056,460 (157) 6,056,303 | cvvoveereeeeress | e 9,097 | oo, 9,097 | ....... 12,945 | 02/01/2021.
13509P FR 9 | CANADA HOUSING TRUST... ..102/12/2019. | T D SECURITIES e | v 4,883,800 | ....... 5,000,000 | ....... 4,810,450 6,101 | oo | e 852,752 | o [ e 31,048 | ......... 31,048 | ........ 9,610 | 12/15/2021.
13509P  FY 4 | CANADA HOUSING TRUST... .. 1 02/12/2019. |HSBC............. e | s 4,951,600 | ....... 5,000,000 | ... 4,872,300 3,935 | | 4,887,244 | L | 64,357 | ......... 64,357 | ...... 14,623 | 06/15/2022.
68323A EE 0 |ONTARIO PROV. .. 03/07/2019. | T D SECURITIES revneenenenenenes | e 5,560,005 | ....... 5,500,000 | ....... 5,490,485 128 5,490,613 | ....cooverriienes | e 69,392 | ......... 69,392 | ...... 38,786 | 06/02/2027.
74814Z EX 7 |QUEBEC PROV.. .. | 03/07/2019. | CHARLES SHWAB . .......6,060,300 | ....... 6,000,000 | .......5,988,780 150 5,988,930 71,370 71,370 | ....... 79,110 | 09/01/2026.
1099999. Total - Bonds - All Other GOVEMMENL............ccvvwiriieriiisciiiiiis o ....114,121,580 |....113,200,000 | ....113,382,442 40,196,347 . 2,066 | ..o 0 | 2,066 | ..o 0 ... 113,431,069 | ......cc..o..... 0. 690,512 | ....... 690,512 | ..... 628,159 XXX
Bonds - U.S. Special Revenue and Special A
196632 PA 5 |COLORADO SPRINGS COLO UTI............ .. | 03/08/2019. | BARCLAYS et | s 1,087,590 | ....... 1,000,000 | ....... 1,192,270 | ........... 1,072,885 | ..o [ s (4,853) (4,853) | ..o | e 1,068,032 | ...ccooovvvrrinnne 11/15/2021.
3128K7 U5 5 |FHLMC .. 1 03/01/2019. | MORTGAGE PAYDOWN........cooovwe | covimmriiiniiirenniiienes | ceviieeeeas 10,629 10,629 10,159 | ... . | K TN ISV 10,629 | .o 09/01/2035.
3128KG FP 8 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN R 355 0 11/01/2036.
3128LB AZ 1 |FHLMC .. 03/01/2019. | MORTGAGE PAYDOWN R 2,563 (1) 05/01/2038.
3128M4 CP 6 |FHLMC .1 03/01/2019. | MORTGAGE PAYDOWN.......ccccovwe [ rmmrimririiniiinninns | e 10,980 4 12/01/2036.
3128MJ ZB 9 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN R 274,919 77 12/01/2046.
3128MM CK 7 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN R 54,067 0 09/01/2020.
3128P7 BH 5 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN R 22,708 (6) 12/01/2025.
3128P7 CB 7 |FHLMC .. 03/01/2019. | MORTGAGE PAYDOWN R 27,582 (15) 02/01/2026.
3128PE 4N 5 |FEDERAL NATLMG.....ccoomivimirrirnrriirnnnns .. | 03/01/2019. | MORTGAGE PAYDOWN - 27,594 27,594 (10) 10/01/2021.
31292L DN 2 |FHLMC .. [ 03/01/2019. | MORTGAGE PAYDOWN.........cccooe. | corimmmrmmeriineirinns | v 167,331 167,331 182,496 (66) 07/01/2041.
312942 CB 9 |FHLMC .. 03/01/2019. | MORTGAGE PAYDOWN R 21,226 21,226 21,944 2 09/01/2040.
312945 TE 8 |FEDERALNATLMG........ccoimmmriiinriiannnns .. | 03/01/2019. | MORTGAGE PAYDOWN - 92,140 (26) 02/01/2041.
31296S M3 7 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN - 1,218 0 01/01/2034.
31297C HD 5 |FHLMC .| 03/01/2019. | MORTGAGE PAYDOWN R 97,599 2 07/01/2034.
31297S R6 4 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN - 1,923 0 08/01/2030.
31307G MD 8 |FHLMC .. 03/01/2019. | MORTGAGE PAYDOWN R 30,848 (12) 03/01/2029.
313076 TL 3 |[FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN R 37,533 (14) 03/01/2029.
31307Q 6A 0 |FHLMC .1 03/01/2019. | MORTGAGE PAYDOWN.......ccoccoeee [ corimmiinnisniiieiins | v 756,520 342 06/01/2031.
3132GG AX 3 |FEDERAL NATL MG... .. 03/01/2019. | MORTGAGE PAYDOWN R 8,295 (1) 08/01/2041.
3132HM TF 8 |FEDERAL NATLMG... ... | .- [ 03/01/2019. | MORTGAGE PAYDOWN........ccccooov | corirmmmrimmnriinniines | ceveeeeiens 13,224 2 09/01/2042.
31329 D3 9 |FHLMC .1 03/01/2019. | MORTGAGE PAYDOWN.......ccccceeee [ eorimiinninniiienines | v 135,934 (19) 04/01/2043. | 1....cooocvvnne
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3132LQ QA 8 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN 116,345 01/01/2038.
3132M5 G2 2 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN. . 6,192 02/01/2044.
3132M6 YN 4 |FHLMC .| 03/01/2019. | MORTGAGE PAYDOWN 222,461 222,461 05/01/2044.
3132MA BV 2 |FHLMC PC GOL Q29352.... .1 03/01/2019. | MORTGAGE PAYDOWN 202,800 202,800 10/01/2044.
3132QT QZ 2 |FEDERAL NATL MG ... | .. 03/01/2019. | MORTGAGE PAYDOWN 216,579 216,579 10/01/2045.
3132WG FY 8 |FEDERALNATLMG.......ccccoommviiirriiinnienas .. [ 03/01/2019. [ MORTGAGE PAYDOWN.........ccccoo. | covimmmiiinniiinniiinns | v 147,671 | .......... 147,671 09/01/2046.
3132WN JR 4 |FHLMC .. | 03/01/2019. | MORTGAGE PAYDOWN [P IO 561,794 | .......... 561,794 05/01/2047.
3138E8 K6 8 |FEDERAL NATL MG .| 02/01/2019. | VARIOUS 274,925 274,925 04/01/2042.
3138LR  7M 8 |[FNMA PASS-THRU LNG30Y.. .| 02/01/2019. | VARIOUS 299,094 299,094 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG... .| 02/01/2019. | VARIOUS 134,236 | .......... 134,236 11/01/2042.
3138WJ U8 9 |FEDERAL NATL MG... .| 02/01/2019. | VARIOUS .146,827 | . 146,827 02/01/2032.
3138XC  F3 1 |FNMAPASS-THRU LNG30Y.. .. 02/01/2019. | VARIOUS 184,494 | ........ 184,494 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU AX4443 .| 02/01/2019. | VARIOUS et | s 117,268 | .......... 117,268 . . 10/01/2029.
31402R DD 8 [FNMAPASS-THRU LNG30Y.. .| 02/01/2019. | VARIOUS 23,002 23,002 22,998 |.. ol 123, 05/01/2035.
314038 W5 1 |FNMAPASS-THRU LNG30Y.. .| 02/01/2019. | VARIOUS ....13,665 ....13,668 11/01/2033.
31404N  GC 4 |FEDERAL NATL MG .| 02/01/2019. | VARIOUS revnenn 14,147 05/01/2019.
314058 EF 7 |FEDERAL NATL MG .. 02/01/2019. | VARIOUS 4,553 08/01/2035.
31406V DP 8 |FNMAPASS-THRU LNG30Y.. .| 02/01/2019. | VARIOUS 7,369 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU LNG30Y.. .| 02/01/2019. | VARIOUS 843 06/01/2035.
31409X PU 7 |FEDERAL NATL MG ... |.. 1 02/01/2019. | VARIOUS 1,806 02/01/2036.
3140GV NB 7 |FEDERAL NATL MG... ...| .. [ 02/01/2019. | MORTGAGE PAYDOWN 699,184 699,184 09/01/2047.
3140JH SN 4 |FEDERAL NATLMG... .. 02/01/2019. | VARIOUS 98,112 | . ...98,112 09/01/2038.
31410D 5Y 2 |FEDERAL NATLMG... ...| .. [ 02/01/2019. | VARIOUS 810 810 08/01/2036.
31410P A8 6 |FEDERALNATLMG......cccoooimmvirmrrirarininns .. 102/01/2019. | VARIOUS 791 791 08/01/2036.
314100 YW 6 |FHLMC .| 02/01/2019. | VARIOUS 97,650 | ..oovvenee 97,650 09/01/2036.
31411C KH 3 |FEDERAL NATL MG .| 02/01/2019. | VARIOUS 373 373 11/01/2036.
31411K R4 7 |FNMAPASS-THRU LNG30Y.. .. 102/01/2019. | VARIOUS 27,574 27,574 01/01/2037.
31411N 5C 7 |FNMAPASS-THRU LNG30Y. .| 02/01/2019. | VARIOUS 56,942 56,942 02/01/2037.
31411W AU 1 |FNMA PASS-THRU LNG30Y. .| 02/01/2019. | VARIOUS 1,967 | oo 1,967 04/01/2037.
31412A U9 3 |FNMAPASS-THRU LNG30Y.. .| 02/01/2019. | VARIOUS 1132 | 1,132 07/01/2037.
31412R D5 3 |FEDERALNATLMG... .| 02/01/2019. | VARIOUS JETSTTSRIN ENVR 164,826 | .......... 164,826 03/01/2040.
31419A DS 3 |FNMAPASS-THRU LNG30Y.. .. 102/01/2019. | VARIOUS 20,642 20,642 09/01/2039.
31419 SH 2 |FNMA PASS-THRU .| 02/01/2019. | VARIOUS 223,326 223,326 11/01/2040.
31419K GD 1 |FNMAPASS-THRU LNG30Y.. ... |.. | 02/01/2019. | VARIOUS 232,026 232,026 11/01/2040.
31419L QD 8 |FNMAPASS-THRU LNG30Y.....cccouu .| 02/01/2019. | VARIOUS 5752 | cvvevens 5,752 12/01/2040.
GOLDEN ST TOBACCO
38122N  ZA 3 |SECURITIZATION CORP .. 1 01/22/2019. | JEFFERIES & CO oo e | s 1,035,689 | .......... 910,000 | ....... 1,096,641 | ... ,067, . , , ,065, cee(30, . , \ 06/01/2026.
45188R EL 9 |ILLINOIS DEV FIN AUTH REV........ccccoouue. ..| 01/01/2019. | MATURITY...... 200,000 200,000 224,240 | ... . . . . 01/01/2019.
59334D EL 4 |MIAMI-DADE CNTY FLAWTR.... .. | 03/04/2019. | SIGNET BANK 336,593 330,000 358,245 | ... ..332, . ..331, . X ; 10/01/2019.
626207 VM 3 | MUNICIPAL ELEC AUTH GA ..101/01/2019. [ MATURITY...... et | s 1,220,000 | ....... 1,220,000 1,446,864 | ... . , . ! 01/01/2019.
721876 QH 6 |PIMACNTY ARIZ SWR REV.. v |- 1 03/06/2019. | EXCHANGE...........oevimirreriiriniins [ e | v 762,073 | .......... 750,000 | .......... 827,813 (1,601) 1230 ..123 07/01/2020.
898526 EV 6 |TSASSCINC... .. | 01/22/2019. | JEFFERIES & CO 1,142,000 | e 1,000,000 | .......1,194,790 (1,170) 28,948) ] .......(28,948) | .. 06/01/2027.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......vuiviiiisimiiirsissie e sesenssens | eoees 11,916,311 | ... 11,542,366 | .....12,597,077 11,961,077 | ...cococeeee.0 | ... (10,078) | . (O I (10,078) [ ..ovvercrennd [\ O (34,685)] ........ (34,685) XXX
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Bonds - Industrial and Miscellaneous
00110A AE 4 |AEP TEXAS CTR FDG .. 101/02/2019. | MORTGAGE PAYDOWN . 401,973 454,983 0 07/01/2020.
035242 AP 1 |ANHEUSER BUSCH ..| 02/11/2019. | CORPORATE REORG. cevrnrensensnsnens | 001,939,860 | L. 2,000,000 | ....... 1,979,660 333 02/01/2026.
03524B AE 6 |ANHEUSER BUSCH... .. | 02/11/2019. | CORPORATE REORG. JETSTOURORROIN EOR 996,080 | ....... 1,000,000 | .......... 999,750 3 02/01/2024.
037833 BF 6 |APPLEINC .1 01/29/2019. | MK TAXES SYS.....ccooomirvrmrirerinens JESTSURUTIN RO 994,650 | ....... 1,000,000 | ....... 1,010,190 (154) 05/13/2022.
12632X AD 0 |CHN EQUIPMENT TRUST. .. 1 01/15/2019. | VARIOUS e | s 4319214 | ... 4319214 | ....... 4,317,726 8 12/15/2021.
25179M AH 6 |DEVON ENERGY CORPORATION. .. 101/15/2019. [ MATURITY...... et | e 1,250,000 | ....... 1,250,000 | ....... 1,479,600 (1,920) 01/15/2019.
29379V BB 8 |ENTERPRISE PRODS OPER LLC.. .| 03/14/2019. | BARCLAYS revreenenenens | o 1,029,160 | ....... 1,000,000 | ..........998,110 40 [ | 998,983 [ [ 030,177 ] 30,177 L 23,075 | 02/15/2024.
316773 CQ 1 |FIFTH THIRD BANCORP. .. .. 03/01/2019. | MATURITY...... 500,000 500,000 | ..........499,295 25 . RSSO | I SO 5,750 |03/01/2019.
369604 BG 7 |GENERALELECTRIC CO.....cccoooovvrvvirs .. 1 02/01/2019. | JP MORGAN JSTSTOUTSTTRTTRSPOUON VPP 4,841,700 | ....... 5,000,000 | ....... 5,050,650 (730) 5,041,174 .(199,474) | ...... (199,474) | ....... 67,500 |03/11/2024.
58772P AE 8 |MERCEDES-BENZ AUTO RECEIVABLES |.. | 03/15/2019. [ MORTGAGE PAYDOWN........ccccoo. | covimmmiiinniiinniianns | o 1,334,516 | ...... 1,334,516 | ....... 1,334,256 812 | v | e 1,334,516 | s [ [0 | 3,776 | 12/15/2021.
654740 AH 2 |NISSAN MTR ACCEP CORP.. .. | 03/04/2019. [ MATURITY...... .......1,000,000 | ....... 1,000,000 17 < 11,750 | 03/04/2019.
65477TW AD 8 |NISSAN MOTOR ACCEPTANCE.... .| 02/15/2019. | VARIOUS revrnreensnssnnenes | v 1,311,034 | ....... 1,311,034 28 | coveveeeecereienns | v 1,310,990 | oo e85 | e85 | 2,994 | 03/15/2021.
76110W MB 9 |RESIDENTIAL ASSET SEC 200. .. | 02/25/2019. | VARIOUS 39,567 39,567 20,759 158 09/25/2031.
90131H AE 5 |21ST CENTY FOX AMER .. 103/20/2019. [ EXCHANGE..........ccoverivrnrrirnnninns [ o | e 1,245,741 | ... 1,250,000 | ....... 1,241,488 195 09/15/2024.
90131H AQ 8 |21ST CENTURY FOX AMRICA .. 103/20/2019. [ EXCHANGE..........coooiirivirriiicniins [ o | o 2,248,869 | ....... 2,250,000 | ....... 2,236,050 362 02/15/2021.
94106L BE 8 |WASTE MGMT INC DEL. .. [03/13/2019. [USBCORP.........ccooecriirieiereiienees [ cevieeeiisreiieneiiienns | v 829,515 | .......... 850,000 | .......... 796,382 1,030 11/15/2027.
00889Y AA 9 |AIMCO REALTY INVESTORS .1 03/20/2019. | RBC DEXIA........ovverinicniirerrenis [ | v 518,625 | .......... 526,000 0 06/26/2024.
23384N AV 9 |DAIMLER CANADA FINANCE.... .. | 03/04/2019. | RBC DEXIA.. [T IO 367,298 | .......... 374,000 | ....... 4 07/08/2021.
34527A BL 3 |FORD CRCDALTD .. | 03/04/2019. | BMO CAPITAL JRTSTTTORRSPTOON IOV 774,627 | ......... 781,000 | .......... 786,384 (306) 05/07/2020.
34527A BT 6 |FORD CREDIT CANADA .. | 03/04/2019. | SCOTIA 1,010,816 | ... 1,069,000 .1,059,000 0 02/23/2022.
37045Y AC 8 |GM FINANCIAL CAD ... | .| 03/04/2019. | T D SECURITIES JEOTTTRTRII PV 1,952,040 | ....... 2,000,000 1,957,580 1,531 06/01/2022.
539481 AL 5 |LOBLAW COSLTD....cccouvrmirirerimrirririrnens .. | 03/04/2019. | DESJARDIN reverenensnenenes | o 2,080,620 | ....... 2,000,000 | ...... 2,009,060 (215) 06/10/2024.
75585R PY 5 |REAL ESTATE ASSET LIGQUIDITY......... .. | 03/12/2019. | VARIOUS 4,951 3 3 0 11/12/2052.
780100 SN 8 |ROYAL BK OF CDABD CDS .| 03/15/2019. | MATURITY...... revrreenesnesens | o 1,450,000 | ....... 1,450,000 | ....... 1,449,449 24 03/15/2019.
891145 T7 9 | TORONTO DOMINION BK ONT .| 03/04/2019. | T D SECURITIES reveeeerensnenenes | e 1,031,410 | ....... 1,000,000 | ....... 1,043,410 (1,051) 07/2412024.
918423 AS 3 |VWCRCDAINC .. | .| 03/04/2019. |[HSBC............... et | s 2,678,760 | ....... 2,625,000 | ....... 2,628,881 (158) 2,628,616 50,144 | ..50,144 | L 30,069 | 11/14/2022.
111021 AK 7 |BRITISH TELECOMMUNICATION.. .. |C|02/14/2019. | MATURITY...... cevrrnenenes | s 1,000,000 | ....... 1,000,000 | .......... 999,020 25 | | i 1,000,000 | ..coovriviiinnns cnnrnnnienn0 [ 11,750 | 02/14/2019.
3899999. Total - Bonds - Industrial and MISCENANEOUS. ...........cuuuuriiiiriiiiii i | e 37,151,026 | ..... 37,321,307 | .....37,561,948 | .......37,301,811 | ..o | i | 0 81 |0 | 37,301,870 ...(150,843) | ...... (150,843) | .....456,704 XXX
8399997. Total - Bonds - Part 4 ...171,854,289 |....171,064,084 |....172,409,103 98,373,487 | .ovvvveveenn0 [ eoienn(7129) | 0 [ (7,129) |0 | 171,599,009 |.....coccce0 | o 255282 | ... 255,282 | ..1,248,096 XXX
8399999. Total - BONGS......covieiriiciscissi s ...171,854,289 |....171,064,084 |....172,409,103 98,373,487 | ..o | ceeeeen(7,129) | v | (7,129) |0 | 171,599,009 |................0 | ... 255,282 | ... 255,282 | ..1,248,096 XXX
Common Stocks - Industrial and Miscellaneous
02079K 10 7 |ALPHABET INC.....covvverirriinirrirniieiis .| 03/21/2019. | SANFORD BERNST.........ooevvvvenris | cvvrnene 6,300.000 | ....... 7,681,539 XXX | e 6,915,708 | ........... 6,524,343 | ...... 391,365 | .vvereicriienns 391,365 6,915,708 | ...ccvvvrrverres | e 765,831 | ....... 765,831 | oo XXX [
060505 10 4 | BANKAMERICA CORP .. 102/07/2019. | COWEN.........oimveerirerirveciirenis | e 195,000.000 | ....... 5,460,514 XXX | 5,931,417 ...4,804,800 |....1,126,617 [T 1,126,617 5,931,417 ...(470,903) | ...... (470,903) | ........ 29,250 XXX
09062X 10 3 |BIOGEN IDEC INC .. | 01/28/2019. | COWEN.......coovverirricniireiverirenes | e 24,000.000 | ...... 7,883,535 XXX | 6,470,042 ..7,222,080 | ..... (752,038) N (752,038) 6,470,042 1,413,493 | ... 1,413,493 | .o XXX
151020 10 4 |CELGENE CORP ... .. 1 03/08/2019. [ VARIOUS..........cocoomimrrnrriinniranns | o 58,000.000 | ....... 4,991,971 XXX | 3,717,220 | .......3,717,220 | ..cccooivirrinee 0 3,717,220 1274751 1,274,751 XXX
172967 42 4 |CITIGROUP INC. .. 1 03/21/2019. | VARIOUS. ....155,000.000 | ..... 10,060,010 XXX L(1,142,359) | oo [ e | e (1,142,359) 6,926,941 ..3,133,069 |..... 3,133,069 | .. XXX
191216 10 0 |COCA COLA CO. .. 1 01/23/2019. | BARCLAYS.. I 120,000.000 | ....... 5,743,941 XXX ..(2,398,134) B (2,398,134) 3,283,866 ..2,460,075 |..... 2,460,075 | .....cccovvver XXX
25179M 10 3 |DEVON ENERGY CORP NEW. .. | 03/19/2019. | SANFORD BERNST. Iy [ 80,000.000 | ....... 2,424,984 XX | 1,803,200 | ...........1,803,200 |....ccccoorurrrenae (U OO ISP 1,803,200 | ...oovvverriras | e 621,784 | ....... 621,784 | ......... 6,400 XXX
254687 10 6 |DISNEY WALT CO .. |.. [ 01/23/2019. | VARIOUS I 195,000.000 | ..... 21,563,396 XXX | 8,508,283 (12,873,468) ...(12,873,468) 8,508,283 13,055,113 |...13,055,113 | ..... 171,600 XXX
30303M 10 2 [FACEBOOKINC.......ccooommrvirirririrrireniis .. | 03/21/2019. | VARIOUS 68,100.000 | ..... 11,663,447 XXX 11,532,856 | ........... 8,927,229 {....2,605,627 | ......coooveverrins | corerierniriinns | e 2,605,627 | ....cooovvrvanis | e 11,532,856 | ....ovvveerrras | e 130,592 | ....... 130,592 | oo XXX [
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Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
369604 10 3 |GENERALELEC CO.....cccoooovvvviiiiriiiiriis .. | 02/25/2019. | RETURN OF CAPITAL 216,510 XXX | 216,510 | ccoovveneee 216,510 | .oovveeniienns [ LU OO IS 216,510 | .o [ [ s (U IO XXX [
42809H 10 7 |HESS CORPORATION........ccooommmvriirriirnas .. 1 03/07/2019. | SANFORD BERNST...........cooovvimunns | cenees 100,000.000 | ....... 5,650,686 XXX | 5,144,350 | ........... 4,050,000 |....1,094,350 | ....ccoovrormmrrrans [ corrmrririnnins | e 1,094,350 5,144,350 | ..oovoveriians | e 506,336 | ....... 506,336 | ....... 25,000 XXX [
459200 10 1 |INTERNATIONAL BUSINESS MACHS...... |.. | 01/23/2019. |[EVERCORE..........c.cccoevuvmmrirnrianns | +.....20,000.000 | ....... 2,635,592 XXX ] 2,963,190 | ..........2,273,400 | ...... 689,790 | ... 689,790 2,963,190 .(327,598) | ...... (327,598) | ..o XXX
46625H 10 0 |JP MORGAN CHASE & CO oo | 1 02/07/2019. | COWEN........oooovirvierviiineicisriiianes | 2..25,000.000 | ... 2,547,007 XXX | 1,007,348 L(1433,153) | s [ | e (1,433,153) | coovvocrins | v 1,007,348 | ...ccooviirie .1,539,659 |..... 1,539,659 XXX
674599 10 5 |OCCIDENTAL PETE CORP DEL............... .| 01/15/2019. | PRIOR YEAR INCOME XXX s | oo | reresienesienenes | e 0 [ oo [ e | cereieeneiienenes | e | e 0 XXX
68389X 10 5 |ORACLE SYSTEMS .| 03/12/2019. | VARIOUS.. 316,800.000 | ..... 16,227,011 XXX .....14,423.816 | .........14,303,520 | ...... 120,296 |... v | e 120,296 .|..1,803,195 |..... 1,803,195 XXX
742718 10 9 |PROCTER & GAMBLE CO.. .. 101/22/2019. | VARIOUS.. 20,000.000 | ....... 1,809,156 XX | 1,220,706 | ...........1,838,400 | ..... (617,694) | ... [ (617,694) | .....588,450 | ....... 588,450 XXX
882508 10 4 | TEXASINSTRSINC .1 01/03/2019. | COWEN.......coovverinricniireiicrirens | e 25,000.000 | ...... 2,256,311 XXX | 1,196,758 ..(1,165,743) | ... IO (1,165,743) ..|..1,059,553 |..... 1,059,553 XXX
90130A 10 1 |TWENTY-FIRST CENTURY. v | 03/20/2019. | SPINOFF.........ooovviiniinciiinniicnis | v 200,000.000 | ..... 11,214,468 XXX | 7,638,500 ..(1,985,500) | ... B (1,985,500 | . .|..3,575,968 |..... 3,575,968 XXX
902973 30 4 |USBANCORP DEL.......cccoooommrrirmrrinnrrinns .. 1 03/21/2019. |[EVERCORE..........ccoooosrvvmmrirrerirrns | e 20,000.000 | .......... 992,435 XXX | 673,930 | .............914,000 | ..... (240,070) | ..ovvevceveeriins | e | e (240,070) | ..occvevcvriecrin | eerrrenee 873,930 [ o | 318,505 | ....... 318,505 | ........ 7,400 XXX
92532F 10 0 |VERTEXPHARMACEUTICALS INC.......... .. 102/06/2019. | COWEN.........coovvvimriirriinriiiniis | e 25,000.000 | ....... 4,597,225 XXX | 1,914,290 (2,228,460) | ..o [ e | e (2,228,460) | ......covvvcrris | v 1,914,290 | ..o ..2,682,935 XXX
929740 10 8 |WABTEC CORP .. 1 02/25/2019. | FRACTIONAL SHARE............c.....cc. 0.400 30 XXX 22 | e | e 0 22 8. XXX
949746 10 1 |WELLS FARGO & CO .. 03/21/2019. | VARIOUS........cccccoevvmrivirrnivnriinnns | +0......60,000.000 | ....... 2,919,814 XXX | 3,253,134 2,764,800 | ...... 488,334 | ... [ [ e 488,334 3,253,134 ..(333,320) | ...... (333,320) | ....... 27,000 XXX
958102 10 5 |WESTERN DIGITAL CORP. ..101/03/2019. | EVERCORE.. 11,084,849 XXX .1,109,100 .1,109,100 . 0 ...1,109,100 | ..... ...(24,251) (24,251) 15,000 XXX
G0177J 10 8 |ALLERGAN PLC .. 1 01/31/2019. | VARIOUS 2,872,889 XXX 3,132,000 2,673,200 | ...... 458,800 | ...vvoueriercriis | e | e 458,800 3,132,000 (259,111) | ..o (259,111) { v XXX
G5960L 10 3 [MEDTRONICINC.... ... |.. | 03/15/2019. | VARIOUS 4,116,091 XXX | 3,517,791 4,002,240 | ... (484,449) | ... I (484,449) 3,517,791 | oo | s 598,300 | ...... 598,300 | ....... 22,000 XXX
11135F 10 1 |BROADCOM LTD.... ... | C| 03/15/2019. | CITIGROUP.. 14,864,582 XXX | 2,205,273 | ........12,714,000 | (10,508,727) | ... v | (10,508,727) 2,205,273 12,659,308 |...12,659,308 | ..... 132,500 XXX
9099999. Total - Common Stocks - Industrial and Miscellangous...........ccc. i ....151,477,993 XXX ...104,706,251 | ....... 133,560,842 | (28,854,616) | .......cocvnnenc 0 ] e 0 ]...(28,854,616) [ ... 0. 104,706,251 | ....ccooevrencd 0 [ 46,771,742 |..46,771,742 | ..... 623,836 XXX XXX
Common Stocks - Mutual Funds
464287 50 7 |ISHARES CORE S&P MIDCAP ETF.......... .. [01/16/2019. | COWEN.......ooriirvrerrirnrrirenririenis | e 30,000.000 | ....... 5,320,761 XXX | 5,736,093 | ........... 4,981,800 | ...... 754,293 | ..o | v [ e 754,293 5,736,093 ...(415,332) | ...... (415,332) | ....... 13,963 XXX [
464287 80 4 |ISHARES CORE S&P SMALL-CAP ETF.... | .. | 01/16/2019. | COWEN........cccocoiismmiivsmniivimncisnnies | conniees 80,000.000 | ....... 5,949,827 XXX | 6,252,792 | ........... 5,545,600 | ...... 707,192 | oo v | v 707,192 6,252,792 ...(302,965) | ...... (302,965) | ........ 25,712 XXX [
9299999. Total - Common Stocks - MUtUAI FUNGS...........ccuuiiiiiiiiiiiiiiins i | o 11,270,588 XXX ....11,988,885 | ......... 10,527,400 |...1,461,485 | ...c.occoe0 | i l0 | 1,461,485 | ..o [ 11,988,885 |......occcccen 0 |...(718,297) | ...... (718,297)| ....... 39,675 XXX XXX
9799997. Total - Common Stocks - Part 4 ....162,748,581 XXX ...116,695,136 | ....... 144,088,242 | (27,393,131) | ... (27,393,131) [ o0 | 116,695,136 46,053,445 |...46,053,445 | ..... 663,511 XXX XXX
9799999. Total - Common Stocks.. ....162,748,581 XXX ...116,695,136 | ....... 144,088,242 | (27,393,131)| ... .0 |....(27,393,131) | . O 116,695,136 ...0 | 46,053,445 |..46,053,445 | ... 663,511 XXX XXX
9899999. Total - Preferred and COMMON StOCKS............criveuiiiiiiiiiiiiriiiins i nnees ....162,748,581 XXX ...116,695,136 | ....... 144,088,242 | (27,393,131) | ...cvvvvrrrinnnc (VT 0 [....(27,393,131) | .ccovvencnrenncd 0. 116,695,136 | ...cooccovvreen. 0 | 46,053,445 |...46,053,445 | ... 663,511 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks................ccc.ceuven.. ....334,602,870 XXX ...289,104,239 | ...... 242,461,729 | (27,393,131) | .......... (7129) ] ccovvven. 0 |....(27,400,260) | ................. 0. 288,294,145 | ... 0 | 46,308,727 |..46,308,727 | ..1,911,607 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:




statement for March 31, 2019 o he AFFILIATED FM INSURANCE COMPANY

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equival (Schedule E Part 2 Type)
000000 00 O |DEUTSCHE BANK SECURITIES INC.......ovoeiiiiiiireineierieniseese e ssseesseesees 03/25/2019.......
000000 00 0 | BNP Paribas Paris.............ccuuuiuiuiiiuiiiiiiiiiiiei i 05/28/2019.......
000000 00 0 |HSBC SECURITIES,INC OO 03/25/2019.......
000000 00 O |CITIGROUP GLOBAL MARKETS INC........cccvvunrivnrianns 03/25/2019
000000 00 0 |UNITED OF OMAHA LIFE INSURANCE 04/22/12019.......
86564F RD 7 | SUMITOMO MITSUI TRUST BANK LTD,NY ....oiiuiiiiiiireriiieiisisisssierisss st ssessssssenine 04/23/2019.......
000000 00 O |NATIXIS NEW YORK BRANCH.......cccosiiiririiiiiiieissieissistie s 03/25/2019.......
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC.......oiiiiiiiiiiiciinsiciiesiissisiiss s 04/26/2019.......
22549L  LJ 2 |CREDIT SUISSE NY......ccooovvrvvrrnrrnenn 04/01/2019.......
16706C CA 2 |THE CHIBA BANKLTD NEW YORK BRANCH.........ccoiiiiriiniireriiseinieiseesesisseesiei s 06/05/2019.......
000000 00 O |DEN NORSKE BANK OSLO. s 03/25/2019.
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT........ccoviitiiiiiiinieesieissisie s essss s sesnis 03/25/2019.......
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......ccottumuriumirireriiietsenissesssisessessse et esssssssssssssse s sssesssenes 03/25/2019.......
000000 00 O | SKANDANAVISKA ENSKILDA BANKEN........ccooiuiiimiireiintieriniiseisisesissiesie s sssiensesseees 03/25/2019.......
000000 00 0 |RABOBANKNETHERLANDS..........cocoutiimirimrirriimnissesssies s sess st essenes 03/25/2019.......
000000 00 O |STANDARD CHARTERED LONDON........ciitiriiiiuuieiiireriiisesisiesseseseesiesss et 03/25/2019.......
000000 00 0 |NATIONAL BANK OF CANADA LONDON 03/25/2019.......
000000 00 0 |BANK OF MONTREAL, LONDON 03/26/2019.......
000000 00 O |NATIONAL AUSTRALIA BANK LONDON.......ccoimimiirimrireriiesirsiseisssessesssesesssssssssssessssssessessanes 03/25/2019.......
000000 00 0 |ROYAL BANK OF CANADA LONDON.......cccsuuuimirmrrinmireriniisiinsererissieesessesseneenes 03/25/2019.
82124AM  TQ 3 |SHEFFIELD RECEIVABLE CORP........cccooimivririiernnieienississssissisnins 06/24/2019.......
000000 00 0 |SHIZUOKA BANK NEW YORK 05/06/2019.......
89233H W 3 | TOYOTA MOTOR CREDIT CORP....cuttuiiriererstesissssissssssesessssss st sssssnsssssenssses st ssssensssssesssnsases ..987, 08/29/2019.......
9199999. Total - Cash Equivalents (Schedule E Part 2 Type)..........c........ 25,947,053 25,947,053 XXX
9999999.  Totals..... coovvrirviiiercinns 25,947,053 25,947,053 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:
Average balance for the year:

QE10
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(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

gate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

0

.0 Book/Adjusted Carrying Value $

Book/Adjusted Carrying Value §.......... 0

NONE

QE11




Statement for March 31, 2019 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

Book Balance at End of Each
Month During Current Quarter

6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep ies
BANK OF AMERICA (CDR CLAIMS)................. HARTFORD, CT...oovvvviniieiernriseeesisinssennnsns | aveveesssssssenis | onmsnesennninns | veressseeesssissnnsens | v | oo (10,146,978) | ........ (13,952,257)
BANK OF AMERICA (CDR AP) .. HARTFORD, CT... i | e [ | (274,192) ..(463,641) | ..
JP MORGAN CHASE o NEW YORK, NY..ooociiiiiiiiiiinininniissinsiens | v | e 0.800 | cooverrerre 883,582 [ oo | s 140,584,594 66,077,938
ROYAL BANK (RES ACCT). . TORONTO, ON, CAN.....ccovriirmmmermrinrererineiens [ evereerensnniens | eveees 1416 ..7,826,746 ..3,551,490
ROYAL BANK (USD).... TORONTO, ON, CAN ..1,355,822 ..1,378,009 .1,740,085 | XxxX
ROYAL BANK (LOSS PAY).. .. TORONTO, ON, CAN... .- reenn8,316,684 | ...........4,855,021 | .. (2,279,081) [ xxx
RBC INVESTOR SERVICES........cccconmrirernianae TORONTO, ON, CAN.....coorivmiiirnrirrennirernniens | revrnnieieninens | oevenees 1416 | v 55,983 | .o 2,000 | ..oovonee. 5,960,173 | ......... 31,446,400 | ......... 35,364,277 | XxX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX [ | | s | o | s (141,951) | XXX
0199999. Total Open Depositorie: XXX XXX 582,679 16,210 .151,622,850 92,892,960 80,179,997 | XXX
0399999. Total Cash on Deposit XXX XXX 582,679 16,210 | .. 151,622,850 | ............. 92,892,960 | .............80,179,997 | XXX
0599999. Total Cash, XXX XXX 582,679 16,210 | ............ 151,622,850 92,892,960 80,179,997 | XXX

QE12
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Statement for March 31, 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
Amount of Interest Due &
CUSIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year|
All Other Money Market Mutual Funds

092480 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L

31607A 20 8 |FIDELITY PRIME MON MAR-INS

38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L

85749P 10 1 | STATE ST INST LIQ RES-PREM

38,943,224

25,007,205

8699999. Total - All Other Money Market Mutual Funds

198,503,504

8899999. Total - Cash Equivalents

......................... 198,503,504
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